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;:_ Countrywide

SECURITIES CORPORATION

A Countrywsde Capital Marksss Compsny

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and Fixed

Group 1
$1,658,422,337
Detailed Report

Summary of Loans in Statistical Calculation Pool Range
(As of Calculation Date)
Total Number of Loans 10,656
Total Outstanding Balance $1,658,422,337
Average Loan Balance $155,633 $12,681 to $535,131
WA Mortgage Rate 6.821% - 3.875% to 13.000%
Net WAC 6.312% 3.366% to 12.491%
ARM Characteristics
WA Gross Margin 6.242% 1.172% to 8.000%
WA Months to First Rolt 34 6 to 36
WA First Periodic Cap 1.737% 1.000% to 3.000%
WA Subsequent Periodic Cap 1.423% 1.000% to 2.000%
WA Lifetime Cap 13.694% 10.500% to 19.125%
WA Lifetime Floor 6.842% 3.875% to 12.125%
WA Original Term (months) 355 120 to 360
WA Remaining Term (months) 354 116 to 360
WA LTV 78.95% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 612
WA DTI%
Secured by (% of pool) 1st Liens 98.78%
2nd Liens 0.22%
Prepayment Penalty at Loan Orig (% of all loans) 72.17%

Top 5 States: Top 5 Prop: Doc Types: Pumose Codes Occ Codes Grades Orig PP Term
CA 30.68% | SFR 76.78% { FULL 61.27% | RCO 63.17% | OO 97.14% | A 80.79% | O 27.83%
FL 8.84% | PUD 12.46% | STATED 38.73% | PUR 29.99% | INV 2.26% | A- 484% 12 3.35%
NY 5.33% | CND 5.43% RNC 6.84% | 2H 061% |8 7.79% | 24 7.55%
™ 463%| 2 FAM 3.54% N C 4.95% | 36 41.34%
L 3.58% | 3 FAM 0.71% C- 0.98% | 60 19.94%

D 0.65%

i

1

Recipients must read the information contained in the attached statement. Du nut use vr rely on this information if you have not received or reviewed
the siatement. If you have nut received the statement, call pour Countrywide Securitiex account representative fur another copy. The collateral
information ver forth in the Computatinnal Maserialy supersedes any previously distribused collateral informaftion relating to the securitiex discussed in
this communication and will be superseded by the information set forth in the final offering materiols.
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| Countrywide’

SECURITIES CORPORATION

A Countrywide Capinal Markets Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and Fixed

Group 1

Detailed Report

$1,658,422,337

CURRENT

2 0OF % OF

REMG.

KRR

AVERAGE GROSS ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
30Y LIBEM $200,500 2 0.01 $100.250 6484 360.00 801 906
2728 LI35M $33.539.947 574 5.34 §154,251 6.809 35836 615 803
2/28 LIBEM - 10 $15,282,972 66 0.92 $231.712 6.099  350.17 847 9.
327 LIBEM '$967,290.677 6.356 58.33 $152,185 6908 35872 606 807
3727 UBBM - 10 $32.187.540 417 5.32 $211.481 5.222 350.38 636 825
10Yr Fixed $138.207 2 0.01 $69.104 7.853 116.43 598 740
15Yr Fixed $39,165097 350 238 $111,9C0 5971 17934 509 633
1SYr Fixed - 2nd $583,392 13 0.04 $32.411 11302 17654 631 84.5
15Y1 Fixed - CC $2,648,120 28 0.15 $34.578 7783 17879 574 725
20Yr Fixed $546,746 8 0.08 $118.343 . 7487 22321 616 721
20¥r Fixed - 2nd $225,748 26 2.05 $34.067 11142 23645 845 959
30Yr Fixed $397,181,857 2.469 23.95 $160,868 6.751 35940 614 755
30Yr Fixed - CC $46,893535 238 2.83 $197.452 6482 35037 666 €98
30Yr Fixed - 10 $8.104,722 4 0.49 $197.676 6.222 35358 644 789
315 Fixed Balkon §148,739 1 0.01 $149.739 a7s0  177.00 533 750
3013 Fixed Balicon - 2nd $2,113,378 60 0.13 $35.223 10734 177.89 860 997
l $1,658,422,337 10,656 100,00 $155,633 6.821 35194 812 790 1

1 CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO Ly
ARM 350 $1,159,511.638 7415 69.92 $156.374 6.843 35875 610 80.8
Fized 120 $138,207 2 0.01 $69.104 7.853 116.43 598 74.0
Fixed 180 $44.659,725 457 2,69 $97.724 7.260 179.20 601 73
Fixed 240 $1.332,484 k2 0.1 $53.897 9.243 237.36 830 838
Flxed 360 $452.280,275 2,743 27.27 $154,585 86713 35840 820 75.0
E §1,658,422,337 10,656 100.00 $155,6833 6.824 358394 612 79.0

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY

§0.21.%25.000.00 $628,161 31 0.04 $20.,263 1.117 182.89 837 93.9
§25.CC0.01 - $50.000.0C $2.090,578 219 0.85 $41.511 8.999 3124 800 741
$50.000.01 - $75.000.00 384,310,388 1.004 388 $84.054 7.885 33792 606 735
375.0C0.01 - $100.000.00 $138,192,283 1.557 833 $88,755 7.238 349.17 604 178
$100.600.01 - $150.000.00 $370.253.424 2.969 22.33 $124.706 7.016 35276 830 739.5
$150.000.01 - 3200.000.00 8374,852.365 2.151 22.60 $174.269 6.784 35557 632 737
3200,000.01 - $250.€00.00 $307.110.565 1.368 18.52 $224.496 6.599 356.70 612 733
$250,000.01 - $300.000.00 $254.076,659 928 15.32 $273.79¢ 6.516 35668 616 79.4
$300.000.01 - $350.000.00 $122.€29,721 385 7.36 $315,960 6.481 357.66 621 80.7

Recipients must read the information co d in the antached statement. Do not use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Countrywide Securitiex account represersative for another copy. The collateral
informarion set forth in the Compurativnal Marerials supersedes any previously distributed collateral information relating to the securitiex discussed in
this communication and will be superseded by the informartion set forth in the final offering materials.

1-2




: >
' cou nthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-3

A Courmrywide Capital Markets Company

Group 1
ARM and Fixed  $1,658,422,337
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

BESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
§353,0C0.01 - 5400,000.00 $10.987,928 29 0.56 $373.894 8.521 358.99 631 %7
$40C.0CC.01 - $450.0C0.00 32,938,135 7 0.18 $419,734 50586  359.43 665 736
$£50.000.01 - $500,0C0.00 $3.416,599 7 0.1 $488,086 6.466  359.42 830 78.2
$500.000.01 - $550.0CC.00 $535,131 1 0.03 $535,131 7.875 350.00 620 90.0
% $1,653.422,337 10,656 100.00 $155,633 6.821 35394 8§12 79.0

CURRENT #0OF % OF AVERAGE - GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
Maosma $8.348656 9 0= 558,337 7604 45352 600 846
Alasta $368,697 3 0.04 5222.899 753 35333 640 919
Aizna $38.017,162 297 229 $128.004 6793 35370 620 814
Arxansas $5.219487 50 0.31 $104,390 7376 35500 612 891
California $508,752.605 2,498 30.63 3203664 .. 6.421 355,41 618 754
Colorado 338,260,539 237 231 §161.475 6615 35584 621 817
Cennectleut $18.555,507 114 1.2 $162.768 7.154 356.87 60t 7.7
Delaware $4.147,657 33 0.25 $125.637 7237 641 605 789
Districs of Colsmbia 811,833 3 0.04 $203.978 7860 35863 509 530
Forida $148.220,969 1.0%0 894 $135.983 7.043 35260 612 818
Georgia $31.201.211 231 188 $135.070 7208 35443 609 845
Hawail $23775262 10 143 $235,399 6659 35295 618  76.0
Idano $8.086.872 68 0.48 $117.201 8842 958 618 77.6
1Wrois $59,381.360 390 358 $152.260 7.010 35650 614 80.3
indiana $15985517 157 0.96 $101,819 7.235 3s38s 807 830
lowa 54018792 44 0.24 $91.336 7341 35328 611 B804
Kansas 54650819 39 0.23 $119.252 7564 35052 &6  ar.2
Kentucky $6.430427 83 0.39 $102213 699 4701 603 829
Lousiana $13761.354 131 0.83 $105.049 7.582 34630 588 838
Maine $3284513 22 0.20 $149.206 7432 38311 53 774
Maryand $35.502.643 210 215 $169.439 7444 35584 600  79.8
MassachusaTs 847474275 236 285 $201,162 6735 35508 613 764
Michigan $37.414231 313 226 $120,303 7283 35703 58 81$
Minnesots £26.100.701 161 1.57 $162.116 6770 35593 634 815
Mississippi $6017.810 4 0.3 $111,441 7249 3341 601 89.0
Missouri $26081296 239 © 157 $109.127 7487 35279 613 819
Mantana $2261.701 19 0.14 $119.037 §901 35338 6220 778
Nesraska $3,116,106 29 0.19 $107.452 5850 355.04 538 820
Nevada $30909.433 187 1.86 $165,291 6727 3357 603 795
New Hamopshire $15.009936 109 0.97 $156.310 6353 35454 607 768
New Jersey 343803628 277 3.00 $179,796 7.286 35276 590 754
New Mexico $3,102204 28 0.19 $110,793 7223 340.89 613 826
New York $88.415.347 415 533 $212,537 6768 35280 595  73.2

Recipients must read the information contained in the ettached statement. Do not use or rely on this information if you have not received or reviewed
the statement. {f you have not received the statement, call your Counrywide Securities account represensative for another copy. The collateral
informarion set forth in the Computatinnal Materials supersedes any previously distributed collateral information relating to the securitiex discussed in
thisv communication and will be superseded by the informativn set forth in the finol offering maierialx,
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[
counthe ’ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Capizal Markers Company

Group 1
ARM and Fixed $1,658,422,337
Detailed Repprt_

CURRENT 20f %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE QLOANS TOTAL BALANCE WAC TERM FICO LTV
North Caroling $20,057,543 163 121 $123.082 7.283 356.12 604 86.0
Nerth Dakota 3779.402 10 0.05 §77.340 5.840 3430y 859 78.8
Ohio $28,100,344 259 1.89 $108,496 7.083 354.69 613 81.2
Oktahama $9.870.130 108 0.60 $34,002 7.432 341.18 613 8s.5
Qregon $18.622.902 128 1.12 $144 418 6.645 35580 625 814
Pennsyivania $34,385.651 279 207 $123.248 7.082 35088 598 78.7
Rhode Island $10.760.079 62 0.65 $17.550 6.737 358.15 596 75.2
Scuth Carcina $6,803,503 5% 0.41 $115314 7.323 34912 612 85.9
South Dakota $1.409,712 15 0.03 $88,107 7431 359.12 618 84.8
Tennessee $21,927,581 188 1.32 $1165638 - 7.003 35376 619 88.1
Texas $76.758,127 669 453 $114.736 7.225 3796 611 84.0
Utah $16.214,258 118 0.98 $137,410 6.612 350.11 639 84.3
Vermont $1.018,095 8 0.06 $127.262 8.001 359.85 584 79.2
Virginia $38.340.290 262 23 $146.337 6.992 35313 586 79.8
Washington $41.980,751 250 2.53 $167.823 6.471 35543 628 823
West Virginia $3.875.922 M 0.23 $113,998 7.262 351.29 599 80.6
Wisconsin $12,106,148 102 0.73 5113888 ‘ 7.306 356.51 827 82.0
Wyoming $1.018,048 10 0.06 $101,805 7.143 333,10  §91 76.8
$1,658,422,337 10,656 100.00 $155,633 5.821 353.94 612 79.0

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTICN BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 50.00 $59.543,516 450 3.5% $132,319 6.624 343.30 60t 417
50.01 - 55.00 $28.454.2186 202 1.72 $140,862 6.785 34504 588 527
55.01-60.00 $55,751.960 346 .38 $161,133 6.701 34739 588 7.8
§0.01 - 65.00 $63,725.728 421 3.84 $151,368 6.388 34978 580 3.1
65.01 - 70.00 $126,839.404  BO7 7.65 $157.236 6.810 35114 583 68.4
70.01-75.00 $150,148.728 94 9.05 $159,563 6.833  353.60 580 73.7
75.01 - 30.00 $564,084,.260 3.810 34.01 5156.266 6.506 38555 &N 738
80.01-85.00 $182,774008 1,137 1.02 £160.751 6919  355.11 601t 84.1
85.01 - 90.CO $243,568.033 1483 14.69 $164,240 7.005 35560 616 83.4
90.01 - 85.C0 $70.475.3717 a4 4.23 $152,128 7.3268  356.82 62t 94.5
85.0% . 100.00 $113,307.207 813 8.83 $138,517 7.583 35366 643 99.8
! $1,658,422,337 10,656 100.00 $1565,633 6.821 35394 612, 790

CURRENT SOF ROF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
<= 4.000 $152.717 1 007 $152.717 3875 35000 626 800 T

Recipients must read the information consained in the antached sratement. Do not use or rely on this informarion if you have not received or reviewed
the statement. If you have not received the statemens, call your Countrywide Securifies account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed cotlateral information relating to the securinies discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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- : ceunthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywtde Capiral Markas Company

Group 1
ARM and Fixed  $1,658,422,337

CURRENT #OF % OF AVERAGE REMG. ORIG

1

;'Descmmlou BALANCE LOANS TOTAL BALANCE TERM FICO LTV
4001 - 4.500 $1.673.162 ] 0.10 5209.145 } 35865 674  79.8
4.501 - 3.000 $17.959.843 102 1.03 $176.074 s 358.33 677 79.5
5.001 - 5.500 $82,372,634 415 4.97 $188.011 3 355.80 671 75.3
5.501 - 6.000 $243.809.157 1.306 14.70 $186.684 X 356.25 644  76.8
5.001 - 5.500 $383,678,034 2,189 2314 $173.275 . 35433 618 770
5.501 - 7.0C0 $397,614,526 2.502 23.98 5153.919 : 35349 602 788
7.001 - 7.500 $216.700,344 1,488 13.07 $145632 .. 35462 598 81.1
7.501 - 8.000 $171.650.025 1287 1035 $133.380 . 35353 S0 825
3.001 - 3.500 $73.957,021 603 4.48 $122,648 15252 580 837
3.501 - 9.000 $38,830,337 347 234 $111.903 - 35143 S76 838
$.001 - 9.500 $1222648 122 0.74 $100,185 35450 570 &7
9.501 - 10.000 $7,066.333 &4 0.43 $84.123 . 336.99 573 830
16.001 - 18,500 33,106,767 49 0.19 $63.402 33088 575 808
10.501 - 11,000 $3.878,697 75 0. $51.716 272.28 594  87.9
11.001 - 11.500 $1.884.244 40 0.11 $47.106 306.03 567 814
11.501 - 12.000 $1,542434 28 0.09 $55.087 32448 805  87.8
12.001 - 12.500 $232.618 6 0.01 $38.770 27399 586 856
12.501 - 13.000 $31.096 3 0.00 $27,032 219.63 580  67.9

| $1,658,422,337 10,656  100.00 $155,633 35384 812 79.0 j

CURRENT #OF % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE TERM FICO LTV
SFR $1,273.350,096 8.35% 76.78 $152.338 ) 35340 610 78.7 R
PUOD $208.710.662 1.228 12.46 $158.331 5757  356.23 617 a1.7
CND $90.000.865 607 5.43 $143.272 5.745 35617 628 80.2
2 FAM $58,897.158 293 3.54 $200.332 6820 35340 621 754
3 FAM §11,758.253 53 0.71 $221.873 5.783 35560 840 73.7
4 FAM $10,306,742 44 0.62 $234.244 5769  355.02 642 74.8
MNF 34522665 1 0.7 $35.333 7855 35389 619 74.8
CNDP $3,074.896 2 0.19 $139.768 7.385  359.08 614 77.4
{ $1,658,422,337 10656  100.00 $155,633 682 35394 512 79.0

Recipients must read the information contained in the aftached statement. Da not use or rely on this information if you have not received or reviewed
the ssatement. If you have not received the statement, call your Countrywide Securitiex account representative for another copy. The collateral
informarion ves forth in the Computarional Materials xapersedes any previously distributed collateral informarion relating fo the securitiex dixcussed in
thix communication and will be xaperseded by the information et forth in the final offering materials.

1-5
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counthe ’ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywede Capital Markats Campany

Group 1
ARM and Fixed $1,658,422,337
Detailed Report

CURRENT #OF  %OF AVERAGE GROSS REMG. ORIG
OESCRIPTION BALANCE LOANS TOTAL BALANGE WAC TERM FICO LTV
RCO $1.047.553,005 6,526 63.17 $180.520 6847 35272 598 75.9
PUR $497,359,885 3,308 29.99 $150,351 6776 35775 842 853
RNC $113,509.447 822 6.84 $138,089 6.780 34842 816 79.8
17 $1,658,422,337 10656  100.00 $155,633 6821 35394 612 79.0

7
¢ &
‘ CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$1,610,965,166 10,275 97.14 $156,785 6815 38397 &1 78.0

INV $37.403.860 305 226 $122,636 7.020 35450 851 76.8
2H $10,053,310 78 0.61 $132,280 7.448 34709 619 73.5
l $1,858,422,337 10,656 100.00 $155,633 6.821 35394 812 78.0

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

LDES(.‘.RIPI’ION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

1-120 $138,207. 2 0.01 $69,104 7.853 116.43 598 74.0

121130 $44,859,725 457 2.69 $97.724 7.260 179.20 601 73

tat - 300 $1.832,494 X 0.11 $53.887 9243 237.38 630 83.6

301 - 380 $1.611.791,910 10162 a7.13 $158,554 6.806 35893 613 79.2

|

| $1,658,422,337 10,656 100.00 $155,633 6.821 35334 612 79.0 '

CURRENT #OF % OF AVERAGE GROSS  REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

FULL $1,016.062.819 6,853 61.27 $148,050 5825 353.93 604 79.8

STATED INCOME $842,358.518 3,793 3873 $163.354 6.315 353.96 625 778
T $1,658,422,237 10,656 109.00 §155,833 6.8921 36334 612 79.0 ]

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Unknown $581,875 8 0.04 §72.734 7944  349.90 53.5
801 - 220 $2.482,678 14 Q.15 $177.334 5888 35378  BOS 834
781 - 800 $5,229.915 30 0.32 $174.331 6056 358.88 787 7.3
761 - 730 $13.224.411 70 0.80 $188.920 6010 358.88 M 732

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. {f you have not received the statement, call your Countrywide Securities account representative for anather copy. The collateral
infarmation set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securitiex dixcassed in
this communicotion and will be superseded by the informarion set furth in the final offering materials.
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| Countrywide:

SECURITIES CORPORATION

A Courtrywda Capinal Markers Cempany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 1
ARM and Fixed

$1,658,422,337
Detailed Report

CURRENT 4 0OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
741780 321305245 127 1.28 $167.758 8.069 357.36 749 78.8
721- 740 $24.457,098 149 1.47 §184,142 6.292 3651 TN 82.1
701-1720 $47.570.5%0 296 2.87 $160.711 6.232 355.82 710 814
681 - 700 $82,582,626 519 498 $159,112 6.327 35442 690 82,0
€61 - 330 $141.331,209 372 8.52 $162,077 6.417 35287 670 821
641 - 360 $206.752.025 1,293 1247 $159,901 6.566  254.51 650 81.2
621 - 640 $191.975.013 1224 11.58 $156,842 6.709 35387 B30 82.3
601 - 620 $203.626.969 1.321 12.28 $154,148 6.859 353.99 613 810
531- 800 $150.837,219 1,236 15 $154,480 6996 35354 59 80.1
561 - 320 $164,632.531 1,084 9.95 $180,779 7.037 353985 57 770
341 - SEO $146,899,554 983 8.86 §142.684 7.228 35201 350 748
521-540 $129.330,732 864 7.80 $149,638 7.302 35283 353 724
501 - 520 580,422,060 524 4.85 $153479 7.373 316 1 708
<= 500 $4,759,650 7 0.29 $176,285 7.272 35928 497 71.0
{ $1.658,422,337 10,658 100.00 $155,813 6.829 35384 812 79.0

CURRENT

AVERAGE

BALANCE BALANCE
A $1.339,875,017 3,501 80.79 $157.614 6.739 35423 824 80.6
A $80.199.997 531 484 $151.038 6954 35295 573 758
3 $129,208,378  &71 7.79 $148,42 7.088 35189 587 737
c $82.120,568  $68 4.95 $144,578 T7.350 35234 5SS 68.9
o8 $18,185.451 115 0.98 $140.830 7.498 35567 SS5 658.0
ol $10,824,915 70 0.65 $154.842 7.851 354,29 S50 59.9
L $1,658,422,337 10,886 100,00 $155,633 8821 35384 612 79.0

ORIG

CURRENT #0F % OF AVERAGE GROSS REMG.
OESCRIPTION BALANCE LOANS TOTAL BALANCE . WAC TERM FICO LTV
o | $461,585.463 3,002 27.83 $153.758 7.134 35383 39 78.6
12 $55.500.480 281 335 $197.511 6.579 354.80 6R 72
24 $125.144,752 738 7.5 $170.265 6669 15695 618 788
36 $685.583.045 4,583 41.34 $149.598 6.720 357.32 615 812
50 3330.628,598 2,055 19.94 $160,890 £.693 346.06 6§19 749
$1,658,422,337 10,658 100.00 $155,633 6.821 35394 512 5.0
Revipients must read the information ¢ lin the af t. Do not use or rely on this information if you have not recgived or reviewed

the siatement. If you have not received the statemens, call your Countrywide Securiéties account representative for another copy. The collateral
information set farth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in

thix communication and will be superseded by the information set forth in the final offering materialx.
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: , countrmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Covntsywida Capical Markers Company

Group 1
ARM and Fixed $1,658,422,337

WA CURRENT #OF  %OF ORIG
DESCRIPTION MTR BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV
0-6 5 $200.500 2 0.0 $100.250 6.484 30C0 601 806
1318 v $2955284 23 025 $123.431 7384 35307 595 814
13- 24 23 $100877.635 617 870 $163,497 6.763  358.64 621 807
2531 3t $67.089.081 459 579 $145.164 6663 354.52 638 795
32-37 35 $988,389.136 6314 8524 $153.539 6.861 359.06 807  80.
| $1.58,511,636 7415 100,00 $156,374 6843 35875 610 808

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.001 - 2.0C0 $97.524 1 0.0t $97.524 7.250  359.C0 675 800
2.001 - 3.CCC §152,717 1 0.01 $152,717 3875 359.00 628 80.0
3.001 - 4.0C0 $12.442,622 65 1.07 $191.425 4800 359.29 684 79.5
4.901 - 5.0C9 $133,995.424 725 11.56 $184,82% .- 5680 35903 b48 77.5
5.001-3.000 $368,622,946 2,278 31.79 $161.819 6.530 35874 &18 734
§.001 - 7.000 $375.998,263 249 3243 $151,0Q2 7.124 35864 599 816
7.00% - 3.000 $268,202,140 1,855 23.13 $144.583 7.555 35874 S591 84.8
[5.242 $1,158,5141,636 7,415 100.00 $156,374 6.84) 35875 610 80.8

| CURRENT #0OF *% OF AVERAGE GROSS  REMG. ORIG

l DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
10.001 - 10,500 $443,425 3 0.04 $147.808 4.744 35749 703 80.0
10.501 - 11,000 $6.233,396 40 0.54 $155.835 4.936 35645 696 80.5
11.001 - 11.500 $92.354,375 75 1.07 $184.725 5.257 35644 684 0.9
11.5C1 - 2.000 $46.829.600 287 4.04 $183.169 5.596 356.79 668 788
12.001 - 12.500 $73.596,117 422 835 $174.398 5726 35788 832 78.7
12.581 -13.C00 $167.741472 951 14.47 $178,334 6.097  353.54 635 7.7
13.001 - 13.500 $242.026.839 1,387 20.87 $174.497 6.437 35888 610 73.2
13.501 - 14.000 $248,865.041 1577 21.45 $157.809 6.918 35893 597 80.3
14.001 - 14.500 3150,443,757 1,018 1297 $147.784 7.361 359.16 595 827
14.501 - 15.00 $109.954.933 789 8.43 $132.360 7.820 35918 588 84.3
15.001 - 15.500 855804682 434 482 $128,813 8328 358.22 5737 849
13.501 - 15.000 $27.,530,087 239 237 $115,189 8.802  359.25 570 4.9
18.001 - 16.500 $8.186,159 9 o $103.622 9377 359.C3 565 824
15.501 - 17.000 $4,197,639 45 0.36 $93.281 9.833 35917 S69 81.9
17.001 - 17.500 $1.606,196 21 0.14 $76.486 10,406 35947 557 783
17.501 - 18.000 $1.346.995 15 0.12 $89.800 10776 35997 538 75.8
18.001 - 18.500 $1.100.942 18 0.09 561,162 11335 358.2¢ 543 754

Recipients must read the information contained in the attached siatement. Do nut use vr rely on this information if you have not received or reviewed
the statement. {f you have not received the statement, call your Countrywide Securities account reprexentative for another copy. The collateral
information set forth in the Computational Materials supersedes ary previously distributed collateral information relating to the securities discussed in
thiv communication and will be superseded by the informarion set farth in the final offering materials.
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| "
‘ countWIde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markers Comgany

Group 1
ARM and Fixed $1,658,422,337
_ petailgd Repgrt

CURRENT #0F % OF AVERAGE GROSS REMG. ORI

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

18.501 - 12.000 $1.078,073 " 0.09 $77.005 11.883  359.27 €01 35.6
19.001 - 18.500 $71.810 1 0.01 $71.810 12,125 36000 572 86.6
13.694 $1,159,511,636 7,415 100.00 $156,374 6.843 358.75 610 80.8

CURRENT #0OF % OF AVERAGE GROSS REMG, ORIG

QESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
1,000 $3,275.15% 22 0.29 $148,871 7.560 358.83 588 758
1.500 $571,847.774 6.062 83.80 $160.285 6.882 359.26 604 81.0
2.000 $994.261 £l 0.09 $110,473 6.824 35879 619 79.0
3.000 $183,504.441 1322 15.83 $138.876 6.622 356.04 639 80.1

$1,153,511,638 7,415 100.00 $156,374 6843 35875 610 8o.8

CURRENT #0Ff % OF AVERAGE GRQOSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 $179,791,236 1,284 15.51 $138,842 6.631 35601 639 80.1
1250 $72,938 1 s.01 $72.938 6.850 353.00 707 1C0.0
1.500 $378,532,538 5.119 84.48 $160.080 6.882 35025 604 80.9
2.000 $114,903 1 0.04 $114,903 6.875 35800 575 63.9
$1,159,511,636 7,415 100.00 $155,374 6.843 35875 610 80.8

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
3.001 - 4.000 $152.717 b 0.0t $152.717 3.875 359.00 826 80.0
4001 - S.000 $19.364.261 409 187 $177.654 4861 39832 &7 795
5.001 - 6.000 $218.977.177 1,188 18.87 $183.620 5.743 358.60 847 784
8.0C1 - 7.000 $512,600,102 3.085 44.21 $167,243 6.593 358.80 08 799
7.001 - 3.000 $301.609,%21 2,136 28.01 $141,203 7.539 35869 594 83.1
3.0t - 5.000 $83.219.545 713 761 $123,730 8470 35905 S76 . 848
9.001 - 10.000 $12,383.797 124 1.07 $92.869 9.533  359.12 586 82.2
> 10.000 $Sﬂ.116 69 0.45 $75.422 11028 35930 559 787
! §1,189,511,836 7,415 100.00 $156,374 6.843 358.75 810 808

Recipients munt read the information conteined in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. lf you have not received the statement, call your Countrywide Securities account reprexentative for anotker copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the informarion xet furth in the final offering materialx.
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Countrywide

SECURITIES CORPORATION

A Courtrywida Capizai Markaes Campany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 1
ARM and Fixed $1,658,422,337

Detailed Report

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
11764 $200.500 2 0.02 $100.250 6484 35000 601 90.6
o/05 $753,255 8 0.06 $125.542 7.341 35176 578 76.3
03/05 §745,218 6 0.06 $124 202 7.868 35286 584 84.6
10/05 $1.164.135 8 0.10 $145.517 7222 35382 602 823
11/0S $5.465,793 42 0.47 $130.138 7.019 35495 628 81.6
12705 $5475847 34 0.47 $151.054 6723 35506 640 78.8
01/06 $404.756 2 0.03 $202.378 7221 35600 676 827
02/06 $4,288,241 26 6.37 $164.932 6805 35T.00 626 81.2
0305 $8,634,156 64 0.75 $135.221 7.050 35800 616 806
04/06 $52.426,225 300 452 $174.75¢ 6721 35800 618 0.8
05/06 $24,455297 152 2,114 $160.390 8.674 38000 622 804
08/06 $228.626 2 0.02 $114.313 7309 35145 558 76.3
09/05 $4.162,499 2 0.36 $189,204 8.680 35227 615 732
10/06 $7.053,297 48 0.61 $143.944 6.868 3S3.52 619 814
11105 $24.067.444 190 2.08 $126.671 5752 35488 640 795
12/06 $57,551.909 400 4.95 $143.380 5.842 35545 643 808
01/07 $42,454,158 288 366 $147.445 8319 35636 65! 79.7
0207 S3IHTTIH 141 2.04 $167,929 6648 35701 628 805
o7 $30.375.529 223 282 $136.214 7.281  3IR.00 568 81.2
o407 $541,503,094 3,357 46,70 $161.306 8.878  355.00 803 81.3
05/07 $324,241,506 2,101 27.96 $154.327 6888  3680.00 605 80.3
06/07 $152.100 1 0.01 $152.100 6250 38000 602  90.0
1 $1,159,511,636 7,415  100.00 $156,374 6843 35875 610 80.8 j

Recipients must read the information contained in the aftached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Coantrywide Securitiexs account representarive for another copy. The collateral
information set forth in the Computational Materials supersedes any previvusly distributed collateral information relating (o the securities discussed in

this communication and will be superseded by the information set forth in the final offering materiaix.
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‘ . ‘
, co*"‘tm‘c,eJ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywidn Capiral Markers Campary

Aggregate
ARM and Fixed $4,384,996,537

Detailed Report

Summary of Loans in Statistical Calculation Pool Range
{As of Calculation Date)

Total Number of Loans 25,284
Total Outstanding Balance $4,384,996,537
Average Loan Balance $173.430 34,458 to 31,042,000
WA Mortgage Rate 6.852% -~ 3.875% to 14.000%
Net WAC 6.343% 3.366% to 13.491%
ARM Characteristics
WA Gross Margin 6.400% 1.172% to 12.950%
WA Months to First Roll ] 3 8 to 36
WA First Periodic Cap 1.904% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.379% 1.000% to 4.500%
WA Lifetime Cap 13.648% 7.000% to 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term (months) B 355 120 to 360
WA Remaining Term (months) 354 113 to 360
WA LTV 79.53% 5.45% to 100.00%
Percentage of Poo! with CLTV > 100% 0.00%
WA FICO 615
WA DT1%
Secured by (% of pool) 1st Liens 99.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig (% of all loans) 72.64%

Jop 5 States: Top S Prop: Doc Types: Purpose Codes Oce Codes Grades QOrig PP Term
CA 3404% | SFR 77.12% | FULL  60.24% | RCO  61.86% | OO 97.40% | A 8277% | 0 27.36%
FL 7.46% | PUD 13.18% | STATED 39.72% | PUR 30.82% | INV 197%]| A- 492%(6 0.04%
NY 5.12% | CND 534% | SIMPLE 0.05% | RNC 7.31% (| 2H 063%| 8B 6.90% | 12 5.08%
™ 4.17% 2 FAM 2.94% - . o 428%{ 24 12.58%
. 347% | 3 FAM 0.62% C- 0.78% 1 36 43.71%

o] 0.35% | 80 11.23%

Recipients must read the information contained in the antached statement. Do not use or rely on this information if you kave not received or reviewed
the statement. [f vou have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computarional Marerials supersedes any previously distributed collateral information relating to the securitiex dixcussed in
this communication end will be superseded by the information set forth in the final offering materialx.
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AN

| Countrywide:

SECURITIES CORPORATION

A Countrywide Capical Markers Cormpany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report
CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
OESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
30Y L186M $200,500 2 0.00 $100,250 6.484 360.00 601 80.6
223 LIBGM $443,600,312 2573 10.12 $165,956 7.030 358.12 611 a1.3
2/28 LIB&M - 10 $109.271.338 417 249 $262,042 6209 15888 650 az2.1
3727 UBEM $2,323.211,457 13,901 5288 $167.125 6.968 35896 605 81.0
327 LIBEM - O $358,476.216 1415 8.18 $253.340 6.207 350.37 642 822
10Yr Fized 3662.417 9 0.02 $73.602 7.531 117,23 614 839
10Yr Fixed - 2nd §57.072 3 0.00 $19.024 10.412 11693 625 86.3
15Y¢ Fixed $77.883,047 B78 178 $114,872 6.969 179.08 608 70.3
15Y: Fixed - 2nd $2,532,901 79 0.06 $32.052 10.824 175,84 638 823
15Yt Fixed - CC §5.013,584 4 0.1% $113,345 | 7.527 178.89 588 69.0
20Y¢ Fixed $7,815,265 81 0.18 $128,119 7.105 23748 814 75.2
20Y: Fixad - 2nd $3,549,104 89 0.08 $39.878 11,116 23623 849 93.6
25Yr Fixed $776.,893 5 0.02 $156,379 6.557 206,22 881 74.0
30Ye Fixed - 2nd $141.687 4 0.0¢ $35.422 10.821 3s57.82 708 68.7
30Yr Fixed - CC $104.317.429 408 238 $255.630 6273 35949 679 88.2
30Yr Fixed $905,237,358 5,043 20.64 $179.328 6.748 359.06 621 75.3
30Yr Fixed - 1O $26,331.754 108 0.60 $248,413 6.357 35330 847 76.8
3Q/15 Fixed 3alloon $2,247,068 18 0.05 $124.837 7.922 177.69 60t 78.3
3IW15 Flxed Jatloon - 2nd $13671,132 324 0.31 $42.195 10.592 177.26 653 98.2
$4,384,996,537 25,284 100.00 $173,430 8.882 38441 618 79.5

! CURRENT #0F % OF AVERAGE GROSS REMG. ORIG
i DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
ARM 380 $3,234,759,823 18.408 7377 5175,726 6.874 35888 612 81.2
Fixed 120 $719,489 12 0.02 $59.957 7,759 117.20 615 65.8
Fized 130 $101,347,732 1,143 a2 $88.663 7.603 17871 613 747
Fixed 240 . $11,364370 150 026 $75.762 8358 237.09 625 80.9
Fized 300 , $776.393 ] 0.02 $155,373 6.557 296.22 681 74.0
Fixed 360 $1,088,028,230 5.566 23.63 5186.135 8.690 35%.11 827 74.8

$4,384,996,537 25,284 100.00 $173,430 6.852 38441 615 73.5

CURRENT #0F % OF AVERAGE GROSS REMG. - ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$0 0% - 325.000.00 $2.768,188 139 0.08 $19.922 10.613 19519 635 94.6
$25.000.01 - $50,000.00 $27.881.591 680 0.64 $41.0C2 9.257 28563 604 767
350.000.01 - §75.000.00 $138.271.902 2.167 3.15 $53.808 7.979 336.94 603 773
$75.000.01 - $100.000.00 $288.016.447 3247 8.57 $38.702 7.408 343.02 604 785
$100.000.01 - $150.000.00 $816.277.334 6.533 18.62 $124,947 7.127 35349 609 80.1

Recipients must read the information contained in the astached statement. Do not ase or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representarive for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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%
cou ntwae’/ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Coumtrywide Coapital Markers Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT R OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$150.500.01 - $200,000.00 $819,540,898 48633 18.69 $174,830 6.887 35537 611 79.3
§20C.200.01 - 3250.9€0.00 $830,834,258 3.0 15,53 $224.434 6.680 35655 614 79.5
3250.000.01 - $300,000.00 $585,597,184 2,027 12.87 $274,098 6606 35731 6186 799
$300.000.01 - $350,000.00 $393,436,927 1,214 8.97 $324.083 6.542  357.84 623 80.8
$350.0C0.01 - $40C.000.00 $293,16546 782 6.69 $374.892 6504 35815 628 804
$4CC.2C0.01 - 3450,000.00 $146,879,254 344 38 $426.975 8.378 35705 634 79.3
$450.000.01 - $5€0,000.00 $127,791,014 267 2.9¢ $478.618 6.459 357.84 833 78.7
$5C0.C00.01 - $550,000.00 $32,274,824 61 0.74 $529.095 6.384 35317 648 79.0
$550,000.01 - $6C€,000.00 $29,883,801 S2 0.88 $574,685 5285 359.45 B4 76.0
$600.000.01 - $65C,000.00 $8.258.838 12 0.19 $635295 . 589  359.00 €74 68.4
$650.000.01 - §7£C.000.00 $3.379,649 § 0.08 $675.930 6385 35899 618 748
$700,000.01 - $750,000.00 $10.232,820 14 0.23 $730.918 6.128 35901 657 73.5
$750.200.01 - $800,000.00 $2,324,169 3 0.08 - TV 5919 35933 646 $7.5
$&C0.000.01 - $850,000.00 $3,286,584 4 0.07 $821.641 6279 35975 67 68.8
$35C.000.01 - §800,000.00 $870,000 1 0.02 $870,000 5000 360.0c0 614 446
> $206.000.00 $3.924.648 4 0.08 3981,162 6.090 25950 &%2 $9.9

$4,384,996,537 25,264 100.00 $173,4830 6.852 35440 615 79.5 J

i CURRENT 20OF % OF AVERAGE GROSS  REMG. ORIG
Lnfscmwﬂou BALANCE LOANS TOTAL = BALANCE WAC TERM FICO LTV
Alabarna $19,742,120 185 04s $106,714 7.730 352.53 598 852
Alas<a $1.869,852 ] 0.04 $207.739 7711 359.19 619 93.1
Arizona $93,191,274 691 2.13 $134 864 6.807 354.43 626 81.8
Aransas $11377,7¢9 108 026 $105,350 7734 35484 610 88.5
Calitarnia $1.492,741,292 6283 34.04 $237.584 5400 35582 626 76.8
Colorado $108,401,507 608 2.47 $178,880 6587 35593 625 82.2
Connecticut $57.737.500 310 132 £186.250 7181 35464 590 78.5
Delaware $10,342,585 65 024 $158,117 7.331 34896 597 80.3
Dist:ct of Columbia §7.026,181 3 0.18 $212,914 7.257 35845 607 727
Florida $327,006.273 2.306 7.46 $141.807 7018 35399 613 82.1
Georgia $54,035,245 648 2.15 $145,209 7481 35342 608 84.6
Hawaii $35,344,061 147 081 $240436 6718 35299 624 77.5
Idaho $16,840.517 132 032 $127.580 6678 35187 622 79.5
jBinors. $151,946,928 982 347 $154,732 7132 38417 813 80.8
Indiana $39,784,365 380 0.91 $104,696 7732 3s4se 6037 832
towa $8,186,556 92 0.19 $88.984 7661 34744 610 82.2
Kansas 1$15473468 122 0.35 $126.832 7.809 35284 61 84.6
Kentugey $15.540,668 152 035 $102.244 7.214 35074 608 833
Lous-ana $25.219742 232 0.58 $108.706 7.681 34501 599 835
Maine $10,446,760 71 0.24 $147,137 7.238 35230 590 79.0
Marsand $104.818,767 549 2.39 $190.927 743 35689 504 80,1

Recipients must read the information contained in the antached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account reprexeniative for another copy. The collateral
information set forth in the Computational Marerials supersedes arny previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.

A-3




Countrywide

SECURITIES CORPORATION

A Courtrywida Capital Markets Compary

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and

Aggregate
$4,384,996,537
Detailed Report

Fixed

AVERAGE

CURRENT 4#0OF  %OF GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
Messachusetts $150.041.877 666 3.42 $225.288 6734 356.53 604 767
Michigan $120.257.214 652 2.74 $126.321 7351 35530 603 813
Minnesota $71.143.241 400 1.62 $177.871 7139 35678 622 831
Mississippi $13.971.716 134 0.32 $104.267 7.574 34162 604 37.4
Missauri $65.423.937 579 1.49 §112,995 7.474 35059 610 334
Montana §4.872616 39 o $124.939 7003 35532 618 733
Nebraska $5.041.427 59 0.14 $100.702 7201 35548 624 818
Nevada $85,086.192 456 194 $182,588 6.821 35435 615 813
New Hampshire $33.778.437 200 077 $168.592 6.833 35444 602 TVS
New Jersey $135.920337 695 110 $195,582 7313 15508 S92 760
New Mexico $10070.488 72 023 $139.368 7330 35110 611 844
New York $224.714.466 949 512 $231.903 6.043 35420 593 7389
North Carofina $52.763,104 404 1.20 $130.602 7.381 354.27 605 871
North Dakota §2.079.012 20 0.05 $100.951 6943 304 622 802
Ohio $57.139.039 S04 130 $113,371 7490 35377 613 828
Okishoma $17.472570 187 0.40 $93.436 7702 34038 608 852
Oregon $48.582.065 315 111 $154226 §702 35520 627 81
Pennsylvania $72.434.808 853 185 $130.985 7184 34879 599 796
Rhode stend $18.357.410 108 0.42 $169.978 5903 35630 601 764
South Caralina $18.325.244 144 0.42 $127.259 7.644 35237 608 859
South Dakota $1.050403 23 0.04 485,185 7423 35411 618 827
Tennessee : $47.190.373 398 1.08 $118.569 7.247 35336 615 87.9
Texas $132.960.424 1.484 a7 $123.289 7231 M43 613 834
Utah $33.451,63% 229 0.76 $145,077 6634 35077 638 88
vermont $2.413.557 17 0.0 $141.974 7565 35948 566 726
Virginia 5121,726070 699 2.78 3174,143 7.007 35383 602 80
Washington $104.517.008 578 238 $180,825 6575 35514 831 329
West Virginia $6.208,261 57 0.14 $103,917 7.466 34387 603 824
Wisconsin $27.030974 210 0.62 $129.718 7.481 35528 622 822
Wyaming 52016316 20 0.05 $100.816 7.085 M550 608 782
O $4,384,996,537 25284  100.00 $173,430 6.852 35441 615 795

CURRENT #0OF  %OF AVERAGE  GROSS REMG, ORIG
DESCRIFTION BALANCE LOANS TOTAL BALANCE WAC  TZRM FICO LTV
<= 50.00 $132.534.995 643 3.02 $140.652 6692 34402 604 414
50.01 - 55.00 $69.170.541 435 158 $159.013 6724 34819 505 528
55.01 - 60.00 $112.086,818 656 2.5 $170.864 €872 916 600 579
60.01 - 85.00 $186,061.984 962 279 $172.622 6764 35103 391 630
65.07 - 70.00 $302.349.691 1.719 8.91 $176,235 §.803 35246 537 635
70.01 - 75.00 $390,053,192 2.154 8.90 $181,083 6.863 35393 589 736
75.01 - 80.00 $1.547.070.727 8.765 35.28 $176.485 6.525 35646 6531  79.6

Recipients muot read the information contained in the attached statement. Do not use ar rely on this informarion if you have not received or reviewed
the starement. If you have not received the statement, call your Countrywide Securities account representative for another copry. The collateral
information set forth in the Computational Materials supersedes any previously distributed coflateral information relating 1o the securities discussed in

this communication and will be superseded by the informarinn set forth in the final offering marerials,
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= i
countmdey Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-3

A Countrywida Capiral Markets Company

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #OF * OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
80.0t - 85.00 $524,089.118 2.895 11.95 $181.633 6.966 35585 600 84.1
35.01.90.00 $659,406,914 3.533 15.04 $136,642 7.072 356817 618 89.4
90,0t - 95.00 3138,320,948 1,074 4.29 $175,345 7.369 35611 628 94.5
95.01 - 100.00 $293,151,610 2147 6.69 $136.540 7.798 34868 844 99.7
I_ $4,134,9986,537 25,284 190.00 $173.430 6.852 35441 615 795 ‘l

( CURRENT #0F  %0OFf AVERAGE GROSS  REMG, ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 4000 $1.134.816 3 0.03 $226,963 3841 35057 655 804
4,001 - 4.500 $8.255030 X 0.13 $250.,152 4439 359.08 889  79.4
4.501 - 5.000 $65.817.851 29t 1.50 $226,178 4.873 35785 678 78.6
5.001 - 5.500 $244,413.059 1.035 5.57 $236,148 5384 35638 670  76.0
5.501 - 8.000 $686.479.189 3.137 15.88 $218.833 5878 35595 846 765
6.001 - 6.500 $960,387.070 4,756 21.30 $201,934 8344 35565 621, 7178
6.501 - 7.000 $936,454.577 5,293 21.38 $176.923 6820 3877 607 79.2
7.001 . 7.500 $538,287,665 3.337 12.23 $160,710 7332 35490 601 81.9
7.50% - 8.000 . $448,782,371 3,006 10.23 $149,296 7.810 35455 592 82.9
8.001 - 8.500 $220.151,089 1,632 5.02 $134,897 8322 35325 582 83.3
8.501 - 9.000 $144,083,502 1,188 .23 $123,348 8797 35356 578 839
9.001 - 9.500 $58.802.471 531 1.34 $110.739 9303 35164 573 81.9
9.501 - 10.000 $35.257,853 384 0.80 $96,852 9806 34326 572 344
10.001 - 10.500 $13.240647 188 0.30 $70.429 10.341 3073 574 a2.1
10.501 - 11.000 $14.830.049 301 0.34 $49.269 10.872 24472 618 91.3
11.001 - 11.500 $5.356,854 103 0.12 $52,009 11328 277.25 591 3.3
11.301 - 12.000 $4.210803 80 .10 $52,635 11.800 30894 538 870
12,001 - 12,500 $632.887 13 0.0% $48.761 12242 25629 578 84S
12.501 - 13.000 $308,168 8 0.01 $38.521 12953 27289 595 837
13.001 - 13.560 $93.133 2 0.00 $45,566 13.270 23548 596 29.0
13.5C1 - 14,000 $21.384 1 0.00 521,384 14.000 23300 618 1000

) $4,384,996,537 25284  100.00 $173,430 6852 35441 515 78S

CURRENT #OF % OF AVERAGE  GROSS REMG. ORIG

| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $3.381,647,646 19.972 7742 $165.319 6873 354.03 613 793
PUD $577,985,196 2,933 13.13 $197,063 6733 35642 620 31,7
CND $234,006,271 1,443 534 $182,167 6796 33584 629  8CE
2FaM $129.015111 616 2.94 $209,440 6002 35272 820 750
IFAM §27.038.434 113 0.62 $239.278 8.759 32 827 2.2

Recipients must read the information contained in the anached statement. Do not use or rely on this information if you have not received or reviewed
the siatement. If vou have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
informarion set forth in the Computarional Materiols supersedes any previously disiributed collateral information relating to the securities dixcuxsed in
this communication and will be superseded by the information set forth in the final offering maserials.
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A
countmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markars Campany

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LT
4 FAM $19.255.960 82 044 $234,824 8.762 35579 648 75.8
CNDP $9,776.764 53 0.22 $184.487 7.121 3390 626 79.1
MNF $6,271,575 72 0.14 $87.105 7.708 35324 816 74.5

$4,384,996,537 25,284 100.00 $173,430 8.852 35441 615 795

CURRENT 3 OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAGC TERM FICO LTV
RCO $2,712.650.682 15,197 §1.86 $178.429 6.889 33375 601 76.8
PUR $1,351,585,553 8,0s3 30.82 $167,836 6.785 355.84 645 849
RNC $320,760,323 2,034 7.31 $157.668 6.883 34973 616 73.5
! $4,384,996,537 25284 100,00 $173,430 6.852 35441 615 79.5

CURRENT  #OF % OF AVERAGE GROSS REMG. ORIG
LDESCRI PTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
o0 $4.270.928,993 24.462 97.40 $174,594 6.845 35446 615 796 -
NV $86.523,731 852 1.97 $132.705 7.104 35257 848 75.6
2H $27,543,813 170 0.83 $162,022 7.084 35237 6 75.0
‘ $4,384,99¢6,537 25,284 100.00 $173,430 6.852 35441 615 79.5 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1-120 $719.489 12 0.02 $59.957 7.759 117.20 615 658
121 - 130 $101,347,732 1,143 23 $83.688 7.603 17871 613 74.7
181 - 380 $12.141.263 155 .28 $78.331 8242 240837 629 80.5
301 - 380 $4,270.788,053 23.974 97.40 $178.142 6830 35894 615 79.8

$4,384,996,537 25,284 100.00 $173.430 8352 35441 615 735

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. [f you have not received the siatement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Compurational Materialy supersedes any previously distributed collateral information relating to the securities discusxed in
this communication and will be superseded by the informativn set forth in the final offering materialy.
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Computational Materials For

SECURITIES CORPORATION

A Countsywide Capiral Markars Company

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

1 CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
FULL $2,841.410,822 16,002 60.24 $165,068 6.829 35427 807 80.2
STATED INCOME $1,741.582,856 9273 39.72 $187.812 6.836 15454 628 735
SIMPLE $2,001.859 ] 0.05 $222,429 6.768 34368 608 78.4
{ $4,384,996,537 25,284 100.00 $173,430 6.852 35441 615 79.5 _l

CURRENT  #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Unknown $657.842 10 0.02 $58.784 8.026 35122 553
801 - 820 $4,388,651 24 0.10 $181.944 5857 354.88 804 85.7
731 -850 $18,224 643 81 0.42 $224,996 5993 35590 788 736
751 - 780 $40,896,340 183 0.93 $224,024 5935 3s8.14 TN 75.4
741 - 750 $57.022.404 274 1.30 $208.111 6.067  3%6.3% 748 76.0
721-740 $839897,431 432 1.92 $194.438 . 6.157 35588 723 81.6
701 . 720 $142.855228 752 3.26 $189,967 8221 35542 710 81.0
631 - 700 $230,672.111 1,250 526 $184,538 6319 35405 690 316
561 - 630 $375.625,831 2.074 8.57 $181,112 6461 35377 670 817
641 - 660 $535,790,939 2,984 2.2 $179,555 6.601 33428 650 816
521 - 840 $529,703,875 2,941 12.08 $180.110 6.697 35433 631 821
501 - 820 $567.754,804 3.240 12.85 $175.233 6.906 35437 611 81.8
581 - 600 $497.103,353 2,950 11.34 $167.940 7.053 33400 59% 80.6
561 - 580 $420,980,718 2,515 9.60 3167,392 7.097  354.04 570 775
541 - 560 $360,127.522 2263 821 $159,137 7207 35374 551 759
321 - 540 $312.915838 1,978 7.14 $158.118 7.436 3%5.02 531 734
501 - 520 $194,772.851 1,255 4,44 $155.198 7600 35600 512 721
<= 500 $11.387.857 87 0.26 $169.968 7.970 35824 498 724
{ $4,184,996,537 25284  100.00 $173,430 6852 35441 615 795 J

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
| DESCRIPTION BALANGE LOANS TOTAL BALANCE WAC  TERM FICO LTV
A $3,629.422,608 20,387 82.77 $178,026 6756  354.52 626 808
A $215,852,392 1,317 492 $183.974 7075 35344 576 768
3 $302.429.147 1573 8.50 $153.284 7281 35372 565 748
c $187,746,004 1,251 4,28 §150.077 ?.537 35441 556 70.4
c- $34017.850 250 0.78 $136.071 7.787 35459 SSS 662
o $15426.626 106 0.35 $148,534 7843 33462 54T 800
'_‘ $4,384,996,537 25,284 100.00 $173,430 6.852 a34.41 615 79.5

Recipients must read the information contained in the attached statement. Do not use or rely on shis information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities accounr reproznranve [or another copy. The collaterat

informadion vet forth in the Computational Materials supersedes any previously distributed ¢
this communication and will be superseded by the information set forth in the final offering moterials.
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"
countmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markats Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. CRIG

CESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0 $1.199,869.504 7.178 27.36 $167.159 7.178 35238 €02 79.2
6 $1.596.193 g 0.04 $177.355 7.510 358.70 832 817
12 $222,852,291 1,009 5.08 $220,865 6.768 35574 625 78.0
24 $551.429,803 2,908 12.58 $189.821 6.764 35723 620 80.9
36 $1,915,749,200 11,468 43.71 $167.124 8748 35611 618 80.9
80 $452,489,545 2,714 11.23 $181.488 §.594 347,23 €27 742

$4,384,996,537 25,284 100.00 $173,430 6852 35447 615 79.5

WA CURRENT ROF  %OF AVERAGE  GROSS REWG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
c-85 6 $200.500 F] 0.0 $100,250 5484  380.00 601 906
712 12 $613,175 2 0.02 $306,588 8038 34731 803 711
13-18 17 $25009.140 165 6.77 $151571 7708 35234 586 305
19-24 23 $527,724653 2.925 16.31 $180.419 6878  358.55 620  B1S
2531 3t $125553448 769 2.83 $153.263 6806 346t 634 735
32-37 35 $2.555658.907 14,5435 79.01 $175707 . 6360 35923 609  B81.3
$3,234,753,823 13,408  100.00 $175,726 6874 350.8% 612 312

CURRENT  #OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE tOANS TOTAL BALANCE WAC TERM FICO LTV
1.C01 - 2.000 $97.524 1 0.00 $37.524 7.250 35800 675 80.0
2.001.3.000 $1,616,364 7 0.05 $230.909 5.251 35885 632 79.3
3.001 - 4.000 $61,079.078 248 1.88 $248.287 4918 35933 674 738
4.001 - 5.000 $363.250489 1,684 1123 $215,707 5674 15920 647 73.2
5.001 - 8.000 $341,085765 4.959 29.09 $188.775 6464 35384 820 788
§.C01 - 7.000 $946,875440 5,510 2927 $174.347 7.033 35879 606 818
7.001 - 3.000 $642,378,917 4,068 19.86 $157.910 7.550 35889 594 349
3.001 - 3.000 $232.076.383 1.53% 7.7 $151.091 7963 33885 583 827
9.00% - 10.000 $39.378.796 324 1.22 $121.539 9.030 38875 573 83.8
10.001 - 11.0C8 $5,519.791 S7 017 $96.838 10.079 35398 850 813
11.0C1-12.000 $1.278,392 12 0.04 $106.366 10.867 35865 598 88.7
12.¢01 - 13.000 $114,837 2 0.00 $57.443 10410  359.50 S28 74.1
6.400 $3,.234,753,823 18,408 100.00 $175,726 6.874 15389 812 81.2

Recipients must read the information conteined in the attached statement. Do not use or rely on this information if you have not received vr reviewed
the statement. If you have not received the statement, call your Counrywide Securities eccount represen:mve for analher copy. The collateral
information set forth in the Compurational Marerials supersedex any previously distributed collateral infor relaring (o the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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»
] caunthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywido Capical Markers Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

R

CURRENT #0OF % OF AVERAGE GROSS REMG ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 3.200 $195,500 1 .01 $195,500 5875 359.00 628 85.0
9.001 - 10.000 $343,596 4 0.02 $210.893 5587 359.35 607 83.0
10.001 - 10.500 $6,187,550 28 0.19 $220.984 4,965 358.30 689 79.6
10,501 - 11.000 $26,565626 133 c.82 $189,742 5.022 35815 63 80.3
11.001 - 11.500 $50.473,866 262 1.56 $192,648 5352 357.87 678 799
11,501 - 12,900 3145485661 729 4.50 $199,569 5589 35785 663 79.1
12.001 - 12.5¢0 $243,061,837 1,174 7.51 $207,037 5801 358.48 648 79.4
12.501 - 13.000 $509.151.418 2,513 15.74 $202.607 6.142  358.82 632 79.3
13.001 - 13.500 $638,960,403 3234 19,75 $197.576 6.479  359.09 611 79.7
13.501 - 14.000 3610.827,592 3,508 18.83 $174.067° 6.983 359.02 600 81.3
14.091-14.500 $387,823,378 2,388 11.89 $162,405 7.447  355.08 585 83.4
14.501 - 15.0C0 $303.085,133 1,966 9.37 $154,168 7.913  353.00 587 84.6
15.001 - 15.500 $147,380.250 1,061 4.58 $138.838 8.402 359.04 578 84.5
15.501 - 16.000 $92444,473 718 288 $128.753 8.872 35301 573 85.0
16.001 - 16,500 337,354,679 320 115 $116,733 9,348 35386 570 84.8
16.5C1 - 17.000 520671815 188 0.64 $109.956 - 9,826 353.87 584 83.1
17.0GY - 17.500 $6.350,765 63 0.20 $93.364 10,320  359.07 552 80.7
17.501 - 18.0C0 $3,284.731 45 ¢.10 372,994 10.882  359.11 554 81.0
13.001 - 13.500 $2,453,088 38 0.08 $68,141 11.338 35947 550 78.3
18.50% - 19.000 $2,149,455 29 c.or $74.118 $11.933  358.18 s8¢ 33.4
19.001 . 19.500 $219,001 3 0.01 $73.000 12187 359.5% 530 74.1
l1 3.648 $3,234,759,823 18,408  100.00 $175726 8.874 35889 612 81.2 J

CURRENT #OF  %0OFf AVERAGE REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE - WAC TERM FICO LTV
1.000 $18.012,847 113 0.56 $159.406 7.802 358.80 597 81.4
1.125 $195,500 1 0.01 $185,500 5.875 359.00 628 85.0
1.500 $2.317.596,197 12,305 7185 $180,992 6,863 353.3% 606 a
2.000 $33.749,035 200 1.04 $161.479 6943 35872 622 820
3.000 $864.412,475 5,274 26.72 $163.901 5.886 35753 626 31.5
3.160 $100,244 1 0.00 $100,244 3.925 35800 553 85.0
3.300 $71.427 1 0.00 §71.127 5.850 35900 643  80.0
3.360 5143785 1 0.00 $143.765 7.040 35800 538 87.7
5.000 $343.720 2 0.01 $171.860 7.215 35900 689 20.0
7,000 $134,912 1 0.00 $134.912 8.150 359.00 598 20.0

" 1

[l $3,234,759,623 18408  100.00 $175,726 6.874 35889 612 81.2 J

Recipients must read the information contained in the attached statement. Do not use ar rely on this information if you have nof received or reviewed
the statement. If vou have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securitiex discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywida Capiral Markess Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT ®OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.0c0 $789,465.862 4.868 24.41 $162,175 6.910 35749 €28 81.7
1.25¢ $1.088.362 7 Q.03 $152.623 6.552 33879 642 84.2
1.500 $2.441.011,390 13,514 7546 $180.628 6.863  359.34 607 2]
2,000 $2.443,947 13 0.08 $187 996 7.189  358.83 830 794
2.000 $693.963 S 6.c2 $138.733 6.876  359.00 666 91.8
4,500 576,500 1 0.00 $76.500 6.900 360.00 66! 793
$3,234,759,823 18,408 100.00 $175,726 8.874 35889 B12 81.2

AVERAGE ~ GROSS REMG. ORIG

CURRENT #0OF % OF

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2.001 - 3.000 $1.035.000 10 0.03 $102.500 $.953 35791 871 79.2
3.001 - 4.000 $3.159.975 13 0.10 $243,075 5595 35820 661 83.3
4.001 - 5.000 §75.434683 325 233 $232,107 | 4898  3s3.01 677 75.0
5.001 - 6.000 $647,023,328 3.024 20.00 $213,964 5736 358.98 845 788
6.001 - 7.000 $1,329.030,138 7,040 41.09 $183,790 6.585 35893 612 30.2
7.001 - 8.000 $733.493,173 4,952 24.23 $158.225 7.547  358.82 598 83.7
3.001-8.000 $300.159.215 2,206 9.28 $136.065 8498 35873 77 844
9.001 - 10.000 $74,353,079 638 2.30 $116.541 9.474 15865 563 84.4 )
> 10.000 $16,026.250 200 0.50 $80.131 10,838 35804 555 £0.5
i

i §3,234,759,823 18,408 100.00 $175,726 6874  358.89 612 81.2

¢

i CURRENT 3 0OF % OF AVERAGE GROSS REMG. ORIG

| OESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
11704 $200.500 2 0.0 $100.250 6.484 360.00 601 80.5
ces $117.564 1 0.00 $117.584 9.250 347.00 529 82.0
Q05 $370.825 2 0.03 $485.413 7.319 34849 588 71.9
06/03 $1.825.470 13 0.06 $140.421 7.815 34959 585 823
07185 $1.455484 14 0.04 $103.962 7.013 35089 603 80.3
03,65 $1.665.070 13 0.08 $128,082 7.380 351.66 965 78.2
0905 $7.158,987 47 0.22 $152,340 7.890 35235 589 78.4
1705 38,355,505 52 0.26 $160,883 7.669 35271 580 82.0
14¢ $10.777.385 75 0.33 $143.693 7.429 35462 606 81.5
12C $25,331275 127 0.78 $199.853 6.847 35504 640 82.0
Ques $24.944304 146 077 $170.851 7.080 356.00 612 73.0
0YCs §22.7686% 137 0.70 $166.195 7353 35702 617 829
23Cs $108,144.886 666 1A $162.380 7.078 35803 620 82.4
04106 $225,794.204 1,198 7.04 $189.153 8814  359.01 619 81.3
0sics $112886,. 33 600 3.49 $183.311 6.666 36000 522 813
Recipients must read the informarivn contained in the atiached et. Do not use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
infurmarion set forth in the Computational Materials supersedes any previously distributed collatercl information relating to the securities dixcussed in
thix communication and will be superseded by the information vet furth in the final offering materials.
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| Countrywide’

SECURITIES CORPORATION

A Cauntrywide Capital Markers Campany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed

$4,384,996,537
Detailed Report

GROSS

CURRENT #OF % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
06/08 $304,094 4 0.02 $201,024 8.088 34980 9576 76.0
07405 $510111 4 0.02 $127.528 6.5383 35050 606 787
0206 $304.667 7 0.02 $114.952 7.070 35162 570 8335
006 $6,531.809 3 0.20 $199.752 6685 35240 610 74.5
10706 $11.735.633 77 0.38 $152.411 7217 38284 B 81.5
11/06 $39.356.567 266 1.22 $137.610 7.013 35485 833 798
12/05 $106,605,932 681 3.30 $161,280 6779 35538 638 798
01767 $79.045,358 486 2.44 $162.643 6.692 356.29 639 80.3
0207 $53.801.650 283 1.68 $190.112 6.858 357.00 620 81.0
0307 $123.879,135 753 3.83 $163.429 7.311 356.07 608 82.1
0407 $1,114,953,881 8.286 .47 $177.371 6898 35901 609 81.7
o007 $1.142,172.237 6,423 35.31 $177.825 6.798  360.00 606 80.9
o807 $851.280 6 0.03 $158,547 6707 36000 611 82.7
$3,234,759,823 13,408 100.00 $175,726 6.874 35883 612 81.2

Recipienty must read the informanion contained in the attached statement. Do not use vr rely on thiv information if you have not received or reviewed
the statement. If you have nnt received the statement, call your Countrywide Securities account represeniative for another copy. The cellaterel
information set forth in the Computational Materialy supersedes any previously distributed collateral information relating 1o the securities discussed in

this communication and will be superseded by the information set forth in the final offering materials.
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| Countrywide

SECURITIES CORPORATION

A Cauntrywida Capinal Markars Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and Fixed

Summary of Loans in Statistical Calculation Pool

{As of Calculation Date)

Group 2

$1,211,760,711

Detailed Report

Range

Total Number of Loans 7,823
Total Outstanding Balance $1,211,760,711
Awverage Loan Balance $154,897 $4,458 to $492,300
WA Mortgage Rate 6.979% - 3.975% to 14.000%
Net WAC 6.470% 3.466% to 13.491%
ARM Characteristics
WA Gross Margin 6.555% 2.500% to 12.500%
WA Months to First Roll 33 13 to 36
WA First Periodic Cap 1.940% 1.000% to 6.000%
WA Subsequent Periodic Cap 1.376% 1.000% to 4.500%
WA Lifetime Cap 13.714% 7.000% to 19.125%
WA Lifetime Floor £6.932% 2.500% to 12.125%
WA Original Term (months) 354 120 to 360
W A Remaining Term {months) 353 114 to 360
WALTV 80.06% 8.82% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WAFICO 611
WA D%
Secured by (% of pool) 1stLiens 99.08%
2nd Liens 9.92%
Prepayment Penalty at Loan Drig {% of all ioans) 68.27%

Toe 5 States: Top 5 Prop; Dog Tvpes: Pumpose Codes Occ Codes Grades Qrig PP Term
CA 26.29% | SFR 76.84% | FULL  62.00% | RCO  61.12%| OO 97.94%| A 81.27% | O 31.73%
FL 7.81% | PUD 12.88% | STATED 38.00% | PUR 31.03% | INV 1.48% | A- 5.76%| 6 0.05%
NY 6.04% | CND 6.04% RNC 7.85% | 2H 0.57%| B 7.37% 12 6.20%
TX 4.80%| 2FAM  3.03% . ic 4.74%| 24 14.85%
L 439%| 3FAM  0.62% c- 0.58% | 36 47.16%

D 0.27%

Revipients must read the information contained in the snached statement. Do not use or rely on this informadion if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account represensative for another copy. The collateral
information set forth in the Computational Materigls supersedes eny previousty distributed collateral information reiating to the securities discussed in
thés communication and will be superseded by the information set forth in the final offering materials.
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| ' countw"de Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Courtsywide Capizal Markers Cosmpany

Group 2
ARM and Fixed $1,211,760,711
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS REMG ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
228 U38M $148,926.820 906 12.29 $184,378 7037 358.96 607 817
2723 LI3EM - 10 $35.560.127 159 2.93 §223.649 61864 35921 649 814
327 UBSM $835,191,595 4,087 5242 $155,418 7.039 35967 800 813
327 LIB6M - IO $83,834,848 415 7.33 $214,060 6288 35958 644 82.4
10Yr Fixed $130,984 2 0.0 $65,492 6674 11855 646 589
137+ Fixed - 2nd 357,072 3 0.00 $19.024 10412 11693 625  €6.8
15Yr Fixed $23383.893 225 1.93 $103.928 7152 17324 €08 717
15Y7 Fized - 2nd $1677.187 57 014 $29.424 10581 17592 643 934
15YrFized - CC $1,417,671 12 0.12 $118.139 7790  178.69 612 633
20¢ Fixed $4,141,132 X 0.34 $129.410 6947 23824 617 758
20Yr Fixed - 2nd $1.601.829 49 0.14 $34.527 19016 23671 850 949
0¥+ Fized $242,395.271 1,573 20.50 $157,912 6951 359.00 618 755
3C¥r Fixed - 2nd $117,701 3 0.01 $39,234 11384 357.58 714 985
307 Eixed - CC $6,6724584 37 0.55 $180,337 6.656 350.14 645 697
30Yr Fixed - 10 $6.150,080 32 0.54 $192,190 6653 35911 650 766
30/13 Fixed Balloon $1.800,203 15 0.15 5120014 7806 17834 600 788
30415 Fixed 3alioon - 2nd $7.611,833 218 0.63 $35240 10504 177.30 €49  08.5

[ $4,211,760,71 7,823  100.00 $154,897 6979 35343 611 80.1 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG
| DESCRIPTION BALANCE LOANS YOTAL SALANCE WAL TERM FICO LTV
ARM 350 $908,513,391 5567 74,97 $163,196 6.840  358.53 607 81.5
Flzed 120 $183,056 5 0.02 $37.611 7.808 118.06 639 67.4
Fixad 180 $35.890,788 525 296 $68.,383 8.086 17852 618 78.4
Fixad 240 $5.832,961 81 0.48 $72.012 8427 0779 627 81.2
Fixad 360 $261.336.515 1.645 21.57 $158.857 5939  359.01 821 75.4
]
$1,214,760,71% 7823 100.00 $154,837 6.979 353.43 611 80.1 J
[l

CURRENT 2#0F % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL BALANCE

$e.C1 - $25.000.00 $2,003.369 102 0.17 $19,647 10535 18937 636 95.4
$25.00C.01 - $50,000.00 $13.264.57% 334 1.09 $39.714 9829 25519 618 818
$50.200.01 - $75,600.00 $42727.633 671 353 $61.678 821t 33195 605 78.2
$75.900.01 - $100.000.00 $85957.344 975 1,18 $89.187 7422 34779 602 79.2
$10C.000.01 - $150.000.00 §270,887,601 2,158 22.3% $125.527 7470 35470 807 803
$150.000.01 - $200,000.00 §269.802.890 1.541 2.27 $175,083 6.922 35561 609 79.9
$200.060.01 - $250.000.00 $223.513.831 1.018 18.86 $224,473 §.712  356.54 611 79.7
$250.000.01 - $300.000.00 $192,135.674 700 15.86 $274.480 5608  357.96 617 80.0

Recipients must read the information consained in the anached siatement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Counsrywide Securities account represeniative for another copy. The collateral
information set forth in the Computarional Materials supersedes any previously distributed collaterel information relating to the securities discuxsed in
this communication and will be superseded by the infarmation set forth in the final offering materiols.
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‘ counthde ' Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cavntrywide Capital Markers Company

Group 2
ARM and Fixed $1,211,760,711
Detailed Report
CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
$300.€00.01 - $350,0600.00 $92,714,532 292 7.65 $317.516 6.628 353.30 620 82.2
$350.C00.01 - $4C0.000.00 $7.561.023 21 0.66 $379.096 6.733 359.48 638 77.8
$400.000.01 - $450,000.00 52,917,163 7 0.24 $416,738 6.122 359.57 803 75.9
$450,000.01 - $500,000.00 $1,874.420 4 0.15 $468.605 6.774 360.00 619 82.6
5 $1,211,760,741 7,823 100.00 $154,897 6.973 353,43 611 80.1 J
i

CURRENT R 0OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

Alabama $5,350.881 47 0.44 $113.849 7.914 35113 590 84.9
Alaska $1.014,976 4 0.ca $253.744 7.742 35976 616 95.2
Arizona $28.496,515 229 235 $124.439 6.956 35341 623 82.1
ArKansas $4,320.043 38 0.36 $113,685 7.936 4829 614 894
Cal formia $318,520.418 1.556 26.29 $204,705 . 6454  356.37 822 77
Colerado $37.014.866 221 3.05 $167.488 8.594 358.24 624 82.1
Connecticut $20,100,808 12t 1.68 $166,122 7.319 35610 590 73.9
Delaware 31,669,490 ] c.14 $135.499 7436 35991 605 830
Distret of Columaia $3.668.030 20 0.30 $183.401 7.304 38835 595 70.9
Florida $94,615487 687 741 $137.723 7157 35435 612 83.1
Georgia $33,080,950 251 2.73 $131.717 7617 35102 605 837
Hawali $6,644,210 23 0.55 $237.297 6.832 356.48 642 82.0
idahe $2,711,987 25 0.22 £108.479 6658 34751 829 LX)
Wi~ $53,152.946 359 4.39 $144,048 7.198 35244 607 80.8
Indara $12,858.203 128 1.06 $100.455 7541 3485 601 84.9
lowa $2,399,804 23 0.20 $85.707 77715 34496 613 84.9
Kansas $5.026.110 3] 0.41 $122.588 7812 34743 604 88.2
Kentucky $4,569.970 52 0.38 $87.884 7.652 34865 608 85.1
Lousiana $7.330,585 70 0.80 $104.723 7834 34181 600 84.6
Maine $5.375.338 37 0.44 £145,279 7255 WE1s 538 20.6
Maryand $36.530.018 211 3.01 §173,128 7.212  356.18 5% 798
Massachusens $49.465.237 243 408 $203.561 6.646 356.31 599 18.7
Michigan $37.305,670 327 308 $114,085 7.486  350.37 601 826
Minnesota $21,717.297 130 1.78 $167.,056 7.304 35676 603 82.0
Mississippi $4,381,050 46 0.38 $85.240 7.692 34334 615 a7.6
Misseuri $17.640,735 167 1.45 $105.633 7.634  349.85 608 848
Mo~ana $1.477,525 " 0.12 $134,320 6950 35574 6157 759
Nebraska $2,026.923 21 0.17 $96.520 7412  353.83 615 80.1
Nevada $27.696.73t 164 2.29 $168.883 6850 3524 616 818
New Hampshire $11.587.169 70 049 $171.245 6805 35897 588 ™a
New Jersey $40,086.504 229 33 $175.050 7.381 35514 588 75.4
New Mexico $3,433,224 27 0.28 $127,158 7.188 34472 618 84.2
New Yark $73.172.577 338 5.04 $216.487 6.875  353.55 597 78

Recipients must read the information contained in the attached statement. Do nat use or rely on this infermetion if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securitiex account representative for another copy. The collateral
informativn set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securifies discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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| = R
ceant'mdey Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Countrywida Capinal Markaes Company

Group 2
ARM and Fixed  $1,211,760,711
Detailed Report

CURRENT #0F %OF AVERACE  GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
Nerh Carofing $17.118.728 136 141 $125.873 7500 34864 811 866
Nora Dakota $202.220 2 0.02 $101.150 6075 31374 676 800
Ohic $15402.968 14} 127 $109.241 7.262 35244 510 835
Okiahoma $5.093.478 54 0.42 $84,324 7952 33965 598 868
Orezan $14.048746 103 116 $136.39 8702 35281 629 817
Penisyvania $17.787.045 157 1.47 $113,293 7.457 34509 595 805
Rrode Isiand 33613047 21 .30 $172,050 7286 35246 518 80.3
Soutn Carolina $6.021.782 52 0.50 115,804 8019 35119 530  85.0
Souh Daksta $479.561 1 0.04 $79,927 7.067 339.23 831 79.8
Tencessee $14.959.628 130 124 $415382 . T.423 35420 ©V1  87.2
Texas $53,129.181 520 480 $111,797 7.252 342,99 812 82.6
Utan $9.395,766 69 0.82 $143,417 6619 35351 640 828
Vermont $725.997 7 0.06 $112.285 6877 35477 558 715
Virginia $35457.317 222 2.93 $159,763 7.000 35071 603 B1.3
Washington $27.833.350 168 2,30 $165.693 6755 35360 622 828
West Virginla $1.727.681 18 0.14 $95.983 7854 MS91 620 859
Wisconsin $7.666.154 65 0.83 $116.154 ~ 7472 35058 614 823
Wyaming $562.447 8 6.05 $110.408 6778 35052 617 768
{ $1,211,760,741 7,823  100.00 $154,897 8579 35343 611 8041 l

| CURRENT  20F % OF AVERAGE GROSS  REMG. ORIS J
i CE3CRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV .
<= 30.0C $35.380.127 283 2.92 §125.908 6.851 33892 593 41.3

50.G1 - 55.00 $17,624.215 125 1.49 $140,994 8554 34783 s%1 52.6
$5.061-50.00 $25,580,818 176 211 $145,346 6792 35370 533 57.8
§C.C1-85.C0 841126250 287 3.3g $134,031 6.837 35268 877 §2.¢
65.01-70.00 §73612.765 482 8.07 $152,724 6.541 3¢90 578 68.5
70.01-75.0¢ 399684882 597 8.23 $166.976 6.323 35086 S84 7
75.01-30.00 $442,307,186 2.729 380 $182.077 5824 35644 628 798

8C.C% - 85.00 $154,156,312 1,001 13.55 $164,002 7180 35667 sa8 84.2

85.C1 - 90.CC $167.436.321 954 13.82 $168.447 7.488 15621 §1S 8%.3

90.C1 - 93.C0 $51.233.251 a3 4.24 $135,085 7.477 35271 628 94.5

95.01 - 100.00 $93.508.783 840 7.72 $111320 7998 3039 642 99.8
‘[ $1,211,760,711 7823 100.00 $154,897 6873 38143 &1 0.1

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TYOTAL BALANCE WAC TERM FICO LV !
<= 4.300 $475.500 2 0.04 $237,800 3989 360.00 852 81.7

Recipients must read the information contained in the attached statement. Do not use or rely un this information if you have not received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securifies account reprexentative for another copy. The collateral
informativn set forth in the Compatational Materials supersedes any previouxly distributed cotlateral information relating to the secarities discussed in
this communivation and will be superseded by the informarion set forth in the final offering materials.
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‘ coanthey Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywida Capinal Markers Company

Group 2 '

ARM and Fixed $1,211,760,711

Detailed Report
- =

CURRENT 8 0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
4.001 -4.500 $2,160,940 9 0.18 $240.104 4440 3558t 689 77.8
4.50% - 5.000 $17.229,205 ) 1.42 $202.697 4.900 35808 &% A
$.001 - 5.500 §53,470,200 267 441 $200,283 5377 3%6.2t 663 769
5.501 - 6.000 $175.834,856 926 14,51 $189,836 5.884 35647 642 774
8.001 - 6.500 $243.171.585 1.3 20.07 $181,336 6.347 356.00 618 781
6.501-7.000 $248,369.832 1514 20.54 §164,279 64313 35490 607 783
7.001 - 7.500 $157,300,866 1,035 12.98 $151.982 7.328 35373 599 82.1
7.50% - 8.000 $139,102,029 97 1.48 $142,962 7.817 35358 538 828
8.001 - 3.500 $71,735,047 534 §5.92 $134,343 8328 35330 578 8.5
8.501 - 9.000 $50,292498 420 415 $119.744 8802 35368 579 843
9.001 - 9.5C0 821,743,103 20§ 1.79 §106,033 9.303 34680 575 85.0
9.50% - 10.000 $13.420.671 158 1.1 $86.030 9.798  336.37 570 84.0
10.001 - 10.500 $5,573,362 92 0.46 $60.580 10326 308.24 588 83.9
10.501 - 11.000 $7,032663 171 0.58 $41,027 10.895  233.13 629 s2.7
11,001 - 11.5¢0 $2.237,847 44 0.18 $50.862 11332 271.41 535 90.8
11.501 - 12.000 $1,699,458 32 0.14 $44,723 11.872 290.64 536 86.2
12.601 - 12,500 §195.114 5 0.02 $39,023 ° 12275 21875 600 84.5
12.501 - 13.000 $169,685 4 0.01 842,421 12.343  280.11 829 958
13.601 - 13.500 $14.975 1 0.00 $14,975 13.375  238.00 617 88.1
13.501 .14,0C0 $21.384 1 0.00 $21.384 14.000  235.00 618 100.0

l $1,211,760,711 7,823 100.00 $154,837 6979 35343 611 80.1 J

’ CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

loescmpnou BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $931,15),822 6,198 76.84 $150.234 7.019 35304 609 80.0
PUD $156,132,237 900 12.88 $173.480 6848 354.81 615 828
CND $73.164,021 481 5.04 $152,108 6.848 35528 G624 80.1
2FAM 338,731,505 175 3.03 $209.8%4 6.857 35246 612 738
3FAM $7.462,442 30 0.62 $243,748 6883  358.25 604 728
4 FAM $4,189,304 18 0.35 $232.739 6636 359.68 643 74.5
CNOP $2,176,142 12 0.18 $181.345 7.477 35894 613 75.1
MNF $753,238 3 0.08 $83.693 8723 34735 608 63.9
! $1,211,760,711 7,823 100.00 $154,897 6979 35343 811 80.1 J
-

CURRENT & 0OF % OF AVERAGE GROSS REMG. ORIG

i
'
;oescmpnou BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
RCO $740.630,616 4611 81.12 $150.623 7020 353.14 593 773
PUR $376.032,812 2.554 31.03 $147,233 6.37% 35543 846 85.2

Recipienss must read the information consained in the artached statement, Do not use vr rely on this information if you have not received or reviewed
the statemene. [f you have not received the statemens, call your Countrywide Securities account repreventative for another copy. The collateral
information set forth in the Computationa! Materials supersedes any previously distributed collateral information relating to the securiries discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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, cou“trmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capinal Markerz Cempany

Group 2
ARM and Fixed $1,211,760,711
Detailed Report

CURRENT @OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV

RNC §95.097283 658 7.85 $144,525 7.059 34778 612 81.3
; $1,211,760,711 7,823 100.00 $154,897 6,979  353.43 811 80.1 ]

CURRENT #OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
00 $1,186,848,142 7.623 97.94 $155,693 6974 35349 610 802
NV $17.954,382 152 1.48 $118121 . - 7.250 35118 630 738
2H $6.958.186 43 0.57 $144,962 7.137 35044 610 72.6
r . $1,211,760,711 7,823 100.00 $154,897 6.979 35343 611 80.1 J

CURRENT #OF % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

1-120 $183.056 S 0.02 S3T.611 7.808 118.06 €39 67.4

121 - 180 $35.890,788  $25 2.98 $68.363 8086 178.62 618 784

131 - 300 $5.832,961 81 0.48 $72.012 8.127 23779 €27 81.2

301 - 360 $1,169,848.905 7.212 96.54 $162,209 6939 35941 610 80.1
L $1.211,760,711 7,823 100.00 $154,897 6.979 35343 611 80.4 J

CURRENT 2 0F % OF AVERAGE GROSS REMG. ORIC

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
FULL $751.304,380 5.037 €2.00 $149.157 6.987 15300 600 8c.e
STATED INCOME $460,456,321 2.786 38.00 $165.275 6.967 354.14 628 78.8
F $1,211,760,711 7,823 100.00 $154,897 6979 35343 11 80.1

CURRENT 20F % OF AVERAGE GROSS REMG. - ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

801 - 820 $1.122.776 7 0.9 $160.539 5845  353.82 804 78
781 - 800 $3,952,454 21 0.33 $188.212 6.026 K30 780 77.6
761-730 $3,026,729 48 0.66 $167.224 5.998 35337 770 80.7
741-730 $11.350.762 &6 084 $171,982 8.155 354.00 750 80.3
721-740 $22.172.917 141 1.83 $157.255 6.265 385.79 729 8.0
701 - 720 $36,054912 225 2.58 $160,244 6265 35204 710 823

Recipients must read she informanion contained in the attached statement. Do not use or rely on this infurmation if you have not received or reviewed
the statement. If you have not received the statemens, call your Countrywide Securities account representative for another copy. The collateral
infarmation set forth in the Computational Materials supersedes any previously distributed collateral information refating to the secarities discuysed in
shix communicasion and will be superseded by the information set forth in the final offeving materials.
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. ceuntmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-3

& Countrywide Capinal Markers Comparny

Group 2
ARM and Fixed $1,211,760,711
Detailed Report

CURRENT #0OF % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL BALANCE
681 - 7C0 $57.082,952 367 4.74 $155.538 6.478 35150 690 a2
661 - €30 $94,109.413 603 TIr 3154735 6.576 35251 670 3
841 - 660 $138404,688 883 11.42 $156.744 6.706 35259 650 &.1
821 - 840 $150.570.919 933 12.43 $151,384 6783 35372 &1 823
601 - 320 $157,004.375 1,026 12.98 $153.023 7.020 35277 61 827
581 - €00 $138.012902 918 11.39 $150.663 7.148 35288 590 807
581 - 580 $120,438,326 767 9.94 $157.025 7.181 383.30 S70 783
541 - 360 $113015.002 740 9.33 $152,723 7.382 35407 55 76.8
521 - 540 $98.615,584 648 8.14 $152.656 7485 35589 S} 744
501 - 520 $59.512.503 412 4.91 $144.443 7.724  356.63 512 725
<= 500 $2,312,418 17 0.19 $138,025 8.273 385860 497 73.8
4 $1,211,760,711 7,823 100,00 §154,897 6979 35242 611 80.1

| CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

}' OESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $984,854,061 6.295 81.27 §156,450 5384 33315 622 814
A $69,765433 458 $.76 $152,32¢ 7.214 35308 572 76.9
] $89.385.393 615 7.37 $145,310 7.430 35535 S61 755
Cc $§7.447.566 3I7Y 474 314,015 7.4562 25481 557 71.2
c- $7.008.197 ss 0.58 $127.422 7875 359.71 586 86.5
s} $3,320.060 27 0.27 $122.365 7.860 385.09 535 §1.0
|[ $1.211,760,71% 7,823 100.00 $154,837 6.979 35343 81t 80.1 J

CURRENT #0OF % OF AVERAGE GROSS REMG. QRIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
o $384,489,547 2.529 .73 $145.242 7.254 34939 601 78.3
3 $663.208 S 0.05 $132.842 7.601 358.29 653 83.4
12 §75.130.241 387 6.20 $154,135 5.917 35540 618 7.6
24 $179.887.031 1031 14.85 $174,5735 6.786 357.14 618 81
36 $571,510,882 3773 47.16 $151.554 6.876 38472 644 80.8 N
| $1,211,760,71% 7,823 100.00 $154,897 §.979 35343 611 201
- . ~

WA CURRENT 20F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
13-18 16 $399.258 S ot $199.852 7.303 35181 620 76.3 :

Recipienss musi read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. if you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materialy supersedes any previousty distributed collateral information redating to the securitiex discussed in
this eommunication and will be superseded by the information set forth in the final offering materials.
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. Countrywide

SECURITIES CORPORATION

A Caurtrywide Capical Markats Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and

Group 2
Fixed $1,211,760,711
Detailed Report

AVERAGE

WA CURRENT 2 OF % OF GROSS REMG, ORIG

OESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTY

18- 24 23 $133.487,689 1.060 20.20 §173.102 8.907 358.0S 615 817

25-3 28 §782.071 S 0.09 $156.414 7.515 35242 587 73.7

32-37 35 $723.244,372 4,497 79.61 $180,828 6.947 35887 605 81.4
$908,513,391 5,567 100.00 $163,196 6.940  352.5) 607 81.5 _]

#0OF

GROSS

CURRENT % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2.001-3.000 $408,500 2 0.04 $204,250 5875 35864 654 77.9
3.001 - 4.000 $16.812,214 75 1.83 $221.4% 5.035 359.70 875 78.7
4.001 - 5.000 $96.435,306 505 10.61 $190,961 5695 35965 646 78.1
5.001 - 6.000 $233,228.873 1383 25.67 $171.114 5426 35063 619 78.1
5.001 - 7.000 $260.023,960 1,601 28.62 $162.413 7.009 35945 605 822
7.001 - 3.0€0 $182,491,562 1.200 20.09 $152.075 . 7.524 35948 588 84.6
8.001-9.600 $100.339.249 669 11.04 $149,984 7.853 25038 578 32.8
9.001 - 10.600 $16288,532 126 1.79 $129.274 8705 35047 S0 835
10.001 - 11.000 $2.144.655 0.24 $102.126 9.842  3%9.51 558 84.6
11.001 - 12,060 $433,040 4 0.05 $120.760 10865 35977 597 87.2
12.001 - 13.000 $57.500 1 001 $57.500 7.875 38000 541 78.2
{5.555 $908,513,391 5567  100.00 $163,196 6940  359.53 607 8.5

CURRENT

#OF % OF

AVERAGE GROSS REMG.

ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 8.000 $195.500 1 0.02 $195.500 5875  359.00 628 85.0
3.001 - 10.0C0O $343,596 4 0.08 $210,899 5587 35835 807 a3.0
10.001 - 10,500 $1.896,930 10 022 $199.608 50838 35825 102 78.9
10,501 - 11,000 $6.636,594 M 0.74 $196,959 §5.224 359.583 683 80.3
11.001 . 11.50¢ $11.743.737 83 1.29 $185,932 5.384 35829 67 734
11,501 -12.000 §35,174.991 192 3.08 $183.411 5.562  359.32 658 78.7
12,301 - 12.500 $65,156.177 W7 7.28 $190.852 5.825  359.41 €44 738
12,501 - 13.0C0 $133,082619 764 15.31 $182,045 6.107  359.55 631 78.3
13.001 - 13.5C¢ 8172715807 972 19.01 $177.691 £.504 358,60 ©07 794
13.501 - 14.00C $172.986,285 1.058 19.04 $183.503 6974  359.53 539 81.0
14.001 . 14,500 $106,306.804 688 11.70 $154,516 7456  359.56 592 84.2
14.501 - 13.000 $92.363.775 821 1017 $148.734 7.934 359.54 584 3486
15.00t - 15500 $44.355689 323 488 $135.201 8.399 J459.95 575 85.5
15,501 - 15.000 $30.998.506 244 34 $127.035 8.840  359.35 5M a5.2
16.001 - 16.5C0 $12.762.461 110 1.40 $118.022 9.335  353.59 567 86.0

Recipients must read the information contained in the attached statemens. Do not use or rely on this information if you have not received vr reviewsed
the statement. If you have not received the siatement, call your Countrywide Securities accvunt repr
informarion set forth in the Computatioral Matericls supersedes any previously distributed collaveral information relating to the securities discussed in

this communication and will be superseded by the information set forth in the finol offering materials.
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. ceuntWIdef Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countsywede Cagical Markess Compsny

Group 2
ARM and Fixed $1,211,760,711
De_tai_[ed Report

CURRENT #0OF % OF AYERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM  FICO LTV
16.501 - 17.000 $8,380,643 75 0.92 $111.742 8.797  359.72 855 a31.9
17.001 - 17.500 $2.250.761 24 0.25 $93.782 10.274  353.76 557 81.6
17.501 - 13,000 $1.091,634 14 0.12 $77,974 10.913  359.87 575 89.5
18.001 - 18.500 $962.424 11 0.1 £87,493 11,328 350.89 58 83.0
18.501 - 19.000 $441.400 6 Q.05 §73,567 11925 350.060 581 79.2
19.0681 - 19,520 $39.120 1 0.00 $39,120 12125 38000 501 80.0
13.714 $808,513,331 5,567 109.00 $163,196 6.940 359.83 807 81.5

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 $5518,867 39 0.62 $144,099 758 35920 594  83.2
1125 $185,500 1 0.02 $195.500 5875 359.00 628 85.0
1.500 $619,368,115 3,778 68.17 $163,941 . 6937 35879 6M4 a1t
2.000 22847576 151 2.51 $151,308 7139 35892 615 835
3.000 $280,073,172 1.596 28.63 $162.953 8.915 35898 615 821
3.360 $143,765 1 0.02 $143.765 7.040 35800 588 ar.7
5.000 $255.395 1 0.03 $265,395 7.500 35000 699 800
i $908,513,391 5,567  100.00 $163,196 6940  350.53 607 81.5

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 §228.542,232 1.430 25.16 $159.820 6.995 350.01 615 82.7
1.250 $754.799 4 0.08 $188.700 6185 35671 832 82.6
1.500 $877,794.508 4,125 74,60 $154.314 6922 353.70  60S B1.1
2.000 $771.691 q 0.08 $192.923 6842 35516 650 89.3
3.0C0 $573.661 3 0.06 §191,220 §.820 35800 677 95.7
4.500 $76.500 1 0.01 $76.500 8.900 38C.00 661 79.3
i $308,513,399 5,567 100,00 $163,186 5.940  359.53 607 81.5

CURRENT #0OF %OF AVERAGE  GROSS REMG, ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
2.001 - 3,000 $210348 2 0.02 $905.174 4970 356.00 669 759
3.001 - 4.000 $1.081075 4 0.12 $270.269 5291 35888 656 827
4.001 - 5.000 $19.079030 91 2.10 $209.660 4910 35966 675 782
5.001 - 6.000 $176,696,191 918 19.45 $192.430 5758 35057 644 739

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the siatement. If you have not received the statement, call your Countrywide Securities account representative for arother copy. The collateral
information set forth in the Compurational Materials supersedex any previously distributed collateral information relating to the securitles discussed in
this communication and will be superseded by the information set forth in the final offering materialx.
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L]
countWIde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywsido Capital Markets Campany

Group 2
ARM and Fixed $1,211,760,711
Detailed Report

CURRENT  #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

§.001 - 7.000 $356.591.470 2067 39.25 $172.518 6.587 359.57 608 79.8

7.001 - 3.000 3228441885 1492 25.14 $1583.112 7.556 35947 592 84.3

8.001 - 2.000 $95,528.168 711 10.51 $134.357 8.612 356.40 571 85.1

2.001 - 10.000 $25583.047 225 2.86 $115.480 9457 35950 566 84.9

> 10.000 $4,900,296 57 0.54 $85,972 10790  358.87 563 84.1
$908,513,391 5,567 100.00 $153,196 6.940  358.53 807 815 j

CURRENT #0F % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0805 $273.180 1 0.03 $273.180 6.500 346.00 662  80.0
Q05 $277.654 1 0.03 $277,654 8.7%0 352.00 s24 68.0
10405 8287.741 2 8.03 $133.87M 8157 383.00 734 80.4
11705 $180,633 1 0.02 $180,683 7990 35400 536 80.0
12/08 $1,182.280 7 0.13 $168,897 7400 35520 807 81.7
Q1/08 $1.211,188 8 0.13 $201.881 7.512 356.00 603 823
02/08 $5.837.159 34 0.64 $171,881 7418 357.00 801t 85.0
QucE $31,858,480 187 3.51 $170.371 7048 35810 606 81.8
04/08 $85.919.485 482 9.57 $176.666 6.895 358.01 617 81.2
05/08 $56.478.136 334 6.22 $169.096 6.771 360.00 821 81.9
06/08 $164,599 1 0.02 $164.599 7.480 34900 563 55.3
o&/ce ’ §96.227 1 0.01 $96,227 8.680 35200 S 4.7
10/08 $330.227 2 0.04 $165,114 7.558 35334 &%) 73.0
1108 $191.018 1 0.02 $191.018 6.875 33400 590 80.0
01,07 $1,101.961 ] . 0,12 $183.660 7.387 356,09 609 85.6
0207 $4,541.468 25 0.51 $185.659 7.267 357.00 585 79.3
ooz $24,354.927 146 2.68 $166.315 7.354 358.15 5% 817
04707 $181.536.436 1.135 18.98 $159,944 7.043 358.02 803 824
0s/97 $511.074.970 3.181% 56.25 $160.865 6.890 380.00 80S 81.1
Qsic? $534.810 4 0.06 $133.633 6.507 36000 640 77.0

gr $908,513,391 §,567 100.00 $163,196 6.940 359.83 807 815
Reciptents must read the information ined in the antached nt. Do not use or rely on thiv information if you have rot received or reviewed

the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating 1o the securities discussed in
this communicatinn and will be superseded by the information set forth in the final offering marerials.
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2 Countrywide

SECURITIES CORPORATION

& Countrywida Capita! Marksrs Company

Countrywide Asset-Backed Certificates, Series 2004-5

Computational Materials For

ARM and Fixed  $4,384,996,537

Aggregate

Detailed Report

Summary of Loans in Statistical Calculation Pool Range
(As of Calculation Date)
Total Number of Loans 25,284
Total Qutstanding Balance $4,384,996,537
Average Loan Balance $173,430 $4,458 10 $1,042,000
WA Mortgage Rate 6.852% 3.875% to 14.000%
Net WAC 8.343% 3.366% to 13.491%
ARM Characteristics
WA Gross Margin 6.400% 1.172% to 12.950%
WA Months to First Roll 33 6 to 36
WA First Periodic Cap 1.904% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.379% 1.000% to 4.500%
WA Lifetime Cap 13.848% 7.000% to 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term (months) 355 120 to 360
WA Remaining Term {months) 354 113 to 360
WA LTV 79.53% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 8615
WA DTI%
Secured by (% of pool) 1st Liens 99.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig (% of all loans) 72.64%

Top 5 States; Top 5 Prop: Dog Types: Burmposs Codes Occ Codes Grades Orig PP Term
CA 34.04% | SFR 77.12% | FULL  60.24% | RCO 61.86% | OO 97.40% | A 82.77%| G 27.36%
FL 7.46% | PUD 13.18% | STATED 39.72% | PUR 30.82% | INV 1.97% | A- 492% |8 0.04%
NY §.12% | CND 5.34% | SIMPLE 0.05% | RNC 7.31% | 2H 063%|8B 6.90% | 12 5.08%
™ 4.17% | 2 FAM 294% - (o} 4.28% | 24 12.58%
. 347% | 3FAM 0.62% Cc- 0.78% | 36 43.71%

D 0.35% { 680 11.23%

Recipients must read the information contained in the antached statement. Do not use or rely on this infurmarion if yoa have not received or reviewed

the starement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The cullateral

information set forth in the Compufational Materials supersedes any previously disrributed collateral information relating to the securities discussed in

thisx communication and will be superseded by the information set forth in the final offering materialy.
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Computational Materials For

| Countrywide

SECURITIES CORPORATION

A Countrywido Capiral Markers Cempany

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0F %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
30Y LIBEM $200.500 2 0.00 $100250 8484 36000 601 906
2123 LI35M 344,600,312 2673 10.12 $165.956 7.060 35812 611 813
2/28 LUB6M - 10 $100.271.338 417 249 $262,042 8209 358.88 650 821
a7 UssM $2.323.211.457 13.901 5298 $167.125 s95a 35806 605 810
327 UBSM - 10 $358.476.215 1.415 a.13 $253,340 8.207 35937 642 823
10 Fixad $662,817 9 0.02 $73.602 7531 117.23 614 633
10Yr Fixed - 2nd $57.072 3 0.00 $19,024 10412 11693 625 8.9
15Yr Fixed $77.883.047 678 1.78 $114,872 §.963 17908 606  70.3
15¥r Fixed - 2nd 52.532.901 79 0.06 $32.062 10824 175.9¢ 638 928
15v¢ Fixed - CC $5.013.584 44 0.1 $113545 . 7527 17889 598 630
20Yr Fixed $7.315,285 51 0.18 $128,119 7405 23748 614 752
20Vr Fixed - 2nd $3.549.104 89 0.08 $39.878 11,116 236.23 649 936
25Yr Fixed $776.893 5 0.02 $153.379 8.557 29622 681 740
30Yr Flred - 2nd $141.687 0.00 $35.422 10921 35782 708 947
30+ Fixed - CC 3104.317,429 408 2.38 $255.680 6273 35949 679 682
30Yr Fixed $905.237.359 5.043 2064 $179,326 6748 35306 621 753
30Yr Fixed - 10 $26.331.754 106 0.60 $248,413 6357 35930 847 765
30/15 Fixed Balioon 32247068 18 0.05 $124,837 7922 17769 601 763
30/15 Fixed Balloon - 2nd $13.671.132 324 0.31 $42,195 10.592 17726 653 982
| $4,334,996,537 25,284  100.00 $173,430 6.852 35441 615

GROSS

( CURRENT #OF %OF AVERAGE REMG. ORIG
DESCRIPTION BALANGE LOANS TOTAL BALANCE WAC  TERM FICO LTV
ARM 360 $3.234,759.823 18.408  73.77 §175.726 6274 35333 612 012
Fixed 120 $710489 12 0.02 $59.957 7750 117.20 615 658
Fixed 180 $101.347,732 1,143 231 $88.668 7603 17271 813 747
Fixed 240 $11,354370 150 026 $75.762 8353 237.08 625 638
Fixed 300 $776.893 5 0.02 $155,379 5.557 296.22 68%  74.0
Fixed 360 $1.038.528.230 5.565 23.63 $185,135 6500 359.11 627 746
r $4,384,996,537 25,284  100.00 $173,430 6852 35441 .65 785 1

CURRENT 20OF % OF AVERAGE GROSS REMG. ORIG

BESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$0.01 - $25,000.00 $2,769,188 138 0.08 $19,922 10613 195.19 B35 84.6 T

$25.0€0.0% - $50,000.00 §27.881.591 &80 0.64 $41.002 0257 28563 6504 78.7

$50.000.01 - $75,200.00 $138.271,902 2,167 3.15 $63.608 7.979 336,94 603 773

$75.000.01 - $100,000.00 - $288,016.447 3,247 6.97 $88.702 7.408 34802 604 73.5

$100,000.01 - $150.000.00 $816.277.334 8,533 18.62 $124.947 7.127 35349 609 8o

Recipients must read the information contained in the attached staiement. Do not use or rely on this informarion if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in

thix communication and will be superseded by the imformarion set forth in the final offerinyg materials.
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‘ ceu“the Computational Materials For

SECURITIES CORPORATION Countrvwide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markers Company

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT  20F % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$150,000.01 - $200.000.00 $819,540,898 4.893 18.69 $174.630 6.887 3537 61 793
$200.000.01 - §250,000.00 $630.934.258 3.034 15.33 $224.434 6620 385655 614 79.5
$250,000.01 - $300.000.00 $555.597.154  2.027 12.67 $274,098 6.606  357.31 616 79.9
$300,000.01 - $350.000.00 $393.436.927 1.214 8.97 $324,083 6.542 357.34 622 80.9
$350.000.01 - $400.000.00 $293,165.396 &2 8.69 $374,892 6.504  358.15 628 80.4
$400,000.01 - $450,000.00 $145879,254 344 235 $428,975 6378 35705 634 733
$450.000.01 - $500.000.00 $127.791.0%4 267 29 §478.618 6459 35784 833 78.7
$500,000.01 - $550,000.00 $32,274,824 81 0.74 $529,095 6.384 35317 645 79.0
$550,000.01 - $500,000.00 $29.883.601 $2 068 $574.685 6285 35315 641 78.0
$600.000.01 - $650,000.00 $8,258,833 13 0.19 $535,295 = 5896  359.00 674 68.4
$650.000.01 - $700.000.00 §3,379,849 5 0.08 8575,930 6395 358.99 €38 74.8
$700.000.01 - $750,000.00 $10.232.820 14 0.23 $730,916 6.128  359.01 &57 735
$750,000.01 - $800,600.00 $2.324,169 3 0.0 $§774,723 6919  359.33 648 §1.5
$800,000.91 - $350,000.00 $3,286,584 4 0.07 $321,641 8279 359.75 &7 62.8
$250.000.01 - $300,000.00 $370.C00 1 0.02 $370,000 5000 360.00 614 4468
> $9C0,000.00 $3,824.648 4 0.09 $881,182 6.090 359.%0 652 59.9

$4,384,996,537 25,284 100.00 $173,430 6852 35441 615 795 _J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Alzbama $19.742,120 185 045 $106,714 7730 35253 598 85.2
Alaska $1.869.652 9 0.04 $207.739 7711 35919 619 93,1
Arizona $33,191.274 691 243 $134,864 6.807 35443 626 31.8
Arkansas $11.377,799 108 0.26 $108,350 7.734 35484 610 88.5
Catiternia $1.492.741.212 6.283 34.04 $237.584 6400 35582 626 76.8
Colorado $108.401,507 606 2.47 $178.880 6.537  355.89 625 82.2
Connecticut $57.737,500 310 1.32 $186,250 7.181 35464 599 79.5
Deiaware $10.342.585 85 0.24 $159.117 7331 34896 597 80.3
District of Cotymbla $7.026,161 3 0.16 $212.914 7.257 35845 607 127
Florida $327,006.273 2,308 7.45 §141,807 7418 353.99 613 82.1
Georgla $54.095.2d45 648 215 $145,209 7.481 35342 606 8.8
Hawali $35.344.061 147 0.81 $240.436 6.716 35289 624 5
tdano 316,840,517 132 0.38 $127.580 6678  351.87 622 795
16inois $151,946,928 982 347 $154,732 7432 35417 613 80.8
Indiana $39.784.365 380 0.91 $104.696 7392 35456 603 83.2
fowa $8,186,556 92 0.19 $88.,984 7681 34744 610 322
Kansas 315473468 122 0.35 $126,832 7.609 35264 B11 84.6
Kemuceky $15,540,669 152 0.35 $102.241 7.214 35074 608 83.3
Lousiana $25,219.742 232 0.58 $108.706 7.681 34501 639 83.5
Malne $10.445,760 " 0.24 $147,137 7.239 33239 5% 79.0
Maryland $104.818,767 549 2,39 $190,927 7.143  356.89 €01 80.1

Recipients must read the information contained in the antached statement. Do not use or rely on this intformartion if you have rot received or reviewed
the statement. If you have nnf received the statemeny, call your Countrywide Securitiex account repre\enlcnve jor another copy. The collateral
information set forth in the Computational Materials supervedes any previously distributed collateral infor relaring to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials,
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L
countmdey Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Caunmsywide Capital Markers Company

Aggregate
ARM and Fixed  $4,384,896,537
Detailed Report

CURRENT 30F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Massachuselts $150,641.877 666 3.42 $225.288 6.734 35653 604 76.7
Micnigan $120,257,214 952 274 $126.321 7.351 35530 603 aie
Minnesota $71.148.241 400 1.62 $177,871 7.13¢  356.78 62 83.1
Mississippi $13,971.716 134 0.32 $104,267 7.574 34162 604 87.4
Missouri $85.423.837 579 1.49 $112,995 7.474 35359 810 83.4
Montana $4.872.616 38 on $124.939 7003 35532 618 '78.3
Nebraska $5,941,427 B .14 $100,702 7.201 385.48 €24 81.8
Nevada $85.086,192 466 1.84 $182.588 6.821 35435 815 1.3
New Hampshire $33.778,437 200 "o $168,892 8.833 35444 B2 7.5
New Jarsey $135920.337 895 3.10 $185.582 . 7.313 35508 592 76.0
New Mexico $10,070.488 72 0.23 $133.883 7.330 35110 611 84.4
New Yerk $224,714.466 969 S.12 $231,803 6.843 35420 588 739
North Carolina $52.763.104 404 120 $130.602 7.381 354,27 605 a8ra
North Dakota $2,079.012 20 0.05 $103,951 6948 10.04 822 80.2
Cnio $57.139.033 S04 1.30 $113,371 7180  353.77 612 82.8
Okizhoma $17472,570 187 040 $93.436 7.702 340.38 608 85.2
Oregon $48,582,065 315 1 $154.229 6.702 355.29 67 e1.1
Pennsylvania $72,434.803 553 1.85 $130,985 7,184 34979 593 79.6
Rhode Island $18,357.410 108 042 $169,976 6.903 3$6.30 60t 76.1
Scuth Carolina $18,325.244 144 042 $127,258 7.644 35237 603 8s.9
South Dakota $1,859.433 <] a.04 $85.195 7423 3411 €18 82.7
Tannessae 847190373 383 1.08 $118.568 7.247 38336 615 arg
Texas $182,960.424 1484 4.17 $123,289 7.23t 4743 813 834
Utah $33.451.831 229 Q.76 $145,077 6.634 35077 638 83.6
Vermont $2,413.557 17 0.06 $141,974 7.366 359.48 568 72.6
Virginia $121,726.070 699 2,78 $174.143 7.007 35383 802 B0.5
Washington $104,517,008 578 238 $180,825 6.575 355.14 631 829
West Virginia $6,208.261 57 0.14 $108,917 7466 348.87 803 82.4
Wisconsin $27.030874 210 0.62 $128.719 7.43% 38528 62 8.2
Wyoming $2.016,318 20 0.05 $100.816 7086 34550 608 78.2

$4,384,996,537 25,284 100.00 $173,430 6.852 354.41 815 79.5

CURRENT #0OF  %OF AVERAGE  GROSS REMG, ORIC
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 50.00 $132,634,995 943 302 140,652 6692 24402 604 414 e
50.01 . 55.00 $69,170.541 435 1.58 $153.013 8.724 348.18 585 52.8
$5.01 - 60.00 $112.086.818 656 2.56 $170,864 6572 4916 &0 579
60.01 - 65.00 $166.061,884 962 379 $172,622 8.764 351.03 881 63.0
65.01 - 70.00 $302.949.691 1719 691 $176,236 6303 135246 587 635
70.01-75.00 $390.053.192 2,154 8.90 $181,083 6.363 353.93 589 736
75.01 - 80.00 $1.547.070.727 8786  35.28 $176,485 6525 35646 631 796

Recipients must read the information contained in the attached statement. Do npt use or rely on thix information if you have nut received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr ive for another copy. The colleterc!
informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
thix communicatinn and will be superseded by the information set forth in the final offering materials.
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Computational Materials For

SECURITIES CORPORATION

A Cauntrywida Capital Markats Camgary

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

: CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

l DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LtV
80.01 - 85.00 $524,089.118 2.395 1193 $181.033 6.966 35585 600 84.1
85.01-2C.00 $859.406,.914 3,533 15.04 5138.842 7.072 35617 618 89.4
80.01 - 35.00 $188.320,.%48 1,074 4.29 $175.345 7.389  3%6.11 626 94.5
95.01 - 100.00 $293.151.810 2,147 6.69 $136.340 7.798 34868 844 29.7

| $4,384,996,537 25,284 100.00 §173,430 6.852 15441 8§15 795

CURRENT #0OF % OF AVERAGE., GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL " BALANCE WAC TERM FICO LTV
<= 4.000 $1,134.816 L 0.03 $226.983 3.941 380.57 655 80.4
4.001 - 4,500 $8.255.030 n 0.19 $250.152 4439 353.08 €89 7.4
4.501 - 5.000 $65,817,851 291 1.50 $226,178 4873 35785 676 78.8
5.001 - 5.500 $244,412,059 1,035 5.57 $236.148 5384 356.38 670 76.0
$.501 - 6,000 $686,479,181 3,137 15,65 $218.833 5878 35595 646 76.5
6.001 - 8.500 $960.397,070 4.756 21.%0 $201,934 ' 6.344 35566 621 778
8,501 - 7.00C $936.454,.577 5.2%3 21.38 $176,923 6.820 35477 607 79.2
7.001 - 7.500 $536.287.865 3.337 1223 $160.710 7332 35490 &0 81.9
7.501 - 8.000 $448,732.371 3.0C6 10.23 $149.298 7.810 35455 592 829
8.001 - 8.500 $220,151.039 1,632 §5.02 $134.897 8.322 35325 582 833
3,501 - 9.00Q $144,068,502 1,168 3 $123,348 8797 35356 578 83.9
9.001 - 9.500 $58.802471 5 1.34 $110,739 9.303 35184 ST 8.9
9.501 - 10.000 $35257.853 364 080 $96.8862 9.808 34326 572 844
10.001 - 10.500 $13240617 138 0.3¢ $70.428 10.341 322.73 574 a2.1
10-591 - 11.000 $14.830,045 301 0.34 $49.269 10.872 24472 618 913
$1.001 - 11.500 $5,356,984 103 0.12 §52.00% 11329 277.25 591 86.9
11.501 - 12.000 $4,210,803 80 0.10 $52.635 11,850 30834 598 a7.0
12.001 -12.500 $633.887 13 0.0t $48.781 12242 25629 §78 84.5
12.501 -13.000 $308,168 8 0.01 $38,521 12953 278.89 595 83.7
13.001 -13.500 $93.133 2 0.00 $46,565 13.270 23548 596 29.0
13.501 . 14,000 $21.384 1 0.00 $21,384 14.000 239.00 B18 1000
l $4,384,996 537 25,284 100.00 $173.430 8.852 35441 615 78.5

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
{ DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO - LTV
SFR $3.381,647.646 19,972 77.12 $169.319 8.873 354.03 613 793
PUD $577.985.196 2933 13.18 $197.063 6733 35642 820 817
END $234,006.271 1.443 5.34 $162,167 6.796 35584 629 80.6
2FAM $129,095.111 616 2.94 $209.440 6.902 35272 620 75.0
3FAM §27,038.414 113 0.62 $239,278 6.759 3521t 627 12.2

Recipients must read the information contained in the antached statement. Do not use or rely on this information if yox have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account represensarive for another copy. The coliareral
information set forth in the Computational Materialy supersedes any previously distributed collateral information relating to the securitiex discassed in

this communicativn and will be superseded by the information set forth in the final offering materialx.
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countW'de Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countsywede Capital Markers Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS  REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
4FAM 519,255,560 82 0.44 $234.824 6762 35579 648 75.8
CcNDP $9.775.734 53 0.2 $184 457 7421 35880 628 79.4
MNF 86,271,578 72 0.14 $87.105 7708 35324 516 745
$4,324,996,537 25284  100.00 $173,430 6852 35441 615 73S J

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

RCO $2,712.850.662 15,457 61.88 $178.439 8881 35375 &M 78.8

PUR $1.351,585,553 8,053 30.82 $167.836 6.783 35684 645 84.9

RNC $320.760.323 2.0 7.31 $157.699 6.883 973 615 79.5
$4,384,996,537 25,284 100.00 $173,430 6.852 35441 615 79.5 J

CURRENT #0F % OF AVERAGE GROSS REMG. QRIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
00 $4,270.920.993 24.482 97.40 $174,584 5.845 35446 615 79.6
INV $36.523,731 652 1.97 $132,7C5 7104 35257 646 75.6
2H $27.543.813 170 0.63 3162,022 7.084 35237 BB 75.0
$4,384,996,537 25,284  100.00 $173,430 6.852 35441 615 79.5 J

! CURRENT #OF  %OF

. AVERAGE GROSS  REMG. ORIG
! DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1-120 $716.489 12 0.02 $59,957 7.759 117.20 615 65.8
121 - 130 $101.347.732 1,143 2.3% $38.558 7.603 178.71 613 747
181 - 300 $12.141263 155 0.28 $73.331 8242 24087 829 80.5
301 - 360 $4,270.788.053 23,874 $7.40 $173,142 6330 35894 615 73.6
] $4,334,996,537 25,284 100.00 $173,430 6852 35441 615 795 J

Recipients must read the information contained in the attached statemens. Du not use or rely on this information if you have not received or reviewed
the statement. If you have not received the siatement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relaring to the securities discuxyed in
thiy communication and will be superseded by the informarion set forth in the final offering materials.
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. cou“tmdef Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Courrrywida Capinal Markars Campany

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WaC TERM  FICO LTV
FULL $2,641,410,822 16,002 80.24 $1685.068 6.829 35427 607 80.2
STATED INCOME $1.741,583.856 9273 33.72 $187.812 393 35484 623 ?38.5
SIMPLE 32,001,859 9 0.05 $222,429 6.768 34388 808 78.%
r $4,384,996,537 25,284 100.00 $173,430 6.852 35441 815 735

[

CURRENT 40F % OF AVERAGE GROSS REMG. ORIG

' DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LY
Unknown . $687,842 10 0.02 $68,784 3028 312 55.3
801 - 320 $4,366.651 24 0.10 $181.544 5.857 35488 804 65.7
731 - 800 $18.224.843 81 042 $224,996 5.993 35590 788 73.6
761 - 780 $40,996,340 183 093 $224,024 5835 3s6.14 T 75.4
741 - 76Q $57.022404 274 1.30 $203.111 6.087  356.31 749 780
721740 $83.997.431 432 1.92 §194,438 6.157 35588 729 8186
701-720 $142,855,228 752 3.26 $189,957 6221 355.42 710 81.e
831 . 700 $230.672.111 1250 528 $184,538 6319 35405 690 81.6
861 - 680 $375.625.831 2.074 8.57 $181.112 6461 5377 870 81.7
841 - 880 $535,790,839 2,984 12.22 $179,555 €.801 354.28 850 81.6
621 - 640 $529,703,875 2,941 1208 $180,110 6.897 35439 831 82.1
801 - 820 $557,754,904 3.240 12.85 $475.233 9506 35437 511 R
581 - 600 $497,103,353 2,960 11,34 $187.840 7.0583 354.00 53 80.6
561 - 380 $420.380.718 2,515 2.60 $167.392 7.097 35404 570 775
541 - 360 $380,127.522 2.263 821 $159.137 7.297 35274 551 75.3
$21 - 340 $312,915,838 1,979 7.14 $158,118 7436 355,02 s 734
501 - 520 $184,772,851 1255 4.44 $155.198 7800  356.00 512 721
<=500 $11,387.857 67 0.26 $169.963 7.970 35824 498 72.4

$4,384,996,537 25,284 100.00 $173,430 8.852 3sd4.41 815 79.5

CURRENT #0OF *% OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
A $3,629,422.808 20387 8277 $178,026 6.754 354.52 626 808
A $215,953.382 1.317 4.92 $163.974 7075 35344 576 766
B8 $302.429,447 1.973 6.9 $153,284 728% 35372 565 748
C $187.746,904 1.251 4.28 $150,077 7.537 354.41 556 701
c- $34,017.660 250 078 $136,071 7.787 35459 53§  88.2
0 $15426626 106 0.35 $145,534 7.843 354683 547 60.0
L $4,384,296,537 25,284  100.00 $173,430 8852 35441 615 795

Recipients must read the information contained in the artached statement. Do not use or refy on this information if you have not received or reviewed
the statément. If you have not received the statement, call your Countrywide Securities account rcprewruame jor anorher copy. The coflaterai
infurmation set forth in the Computational Materials supersedes any previously distributed collateral infor relaring to the secwritiex dixcussed in
this communication and will be superseded by the informarion set forth in the final offering marterials.
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countw.lde7 Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cavntrywide Capinal Marksts Crmpany

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

ARG R

CURRENT  #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LYV
0 $1.189,869,504 7,178 27.36 $167.159 7.178 35288 602 79.2
8 $1,596,193 ] 0.04 $177.355 7.510 35870 632 817
12 $222,352,291 1.009 5.08 $220,865 6768 35574 625 73.0
24 $551,429,803 2,90 12.58 $189.821 6784  357.23 620 80.9
38 $1,816,749,200 11,469 437 $167.124 6748 35611 618 80.3
80 $492,499,546 2714 1.23 $181,488 6534 4773 827 74.2
1 $4,384,996,537 25,284  100.00 $173,430 6.852 354.41 615 79.5 J

WA CURRENT 20F % OF AVERAGE
DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE

0-8 [ $200,500 2 0.01 $100.25¢ 6484 36000 601 90.6
7-12 12 $813.176 2 0.02 $308,588 8.038  347.81 603 714
13-13 17 825,009,140 165 0.77 $161.579 7708 35234 S86 80.S
19-24 23 $527,724,653 2.925 16.31 $180.419 6878 35855 620 81§
25-31 3t $125.553,448 769 3.82 $183.268 6.806 JI54.61 634 795
32-37 35 $2.555.658,907 14.545 75,01 $175.707 6.869 35823 609 811
{ $3.234,759,323 18,408 100.00 $178,726 8.874 35889 612 81.2 J

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

l DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.001 - 2.000 §97.524 1 0.00 $97.524 7.250  3%9.00 675 80.0
2.001-3.000 $1.616,364 7 0.05 $230,909 §.251 358.55 663 783
3.001 - 4.000 $61,079076 248 1.89 $246,287 4918 359.33 674 78.8
4.001 - 5.000 $363,250,489 1,634 123 $215,707 5.674 35920 647 78.2
5.C0t - 6.000 $941.095,765 4,959 29.09 $189.775 6464  358.84 620 789
§.001 - 7.000 $346,875,440 $.510 29.27 $171.847 7033 35879 &6 a9
7.001 - 8.000 $642,378,917 4083 19.86 $187.910 7.550 358.89 594 849
8.C01-9.000 £232,076.383 1,536 77 $151,091 7863 35385 583 827
9.001 - 10.000 $39.378,796 324 122 $121.539 9030 35875 573 833
10.001 - 11.000 $5.519.731 57 0.17 $96.838 10.079 35899 §SO 81.3
11.C01 - 12.000 $1,278,392 12 0.04 $108,388 10.867 35865 S88 887
12.001 - 13.000 $114,837 2 0.00 $57 443 10.410  359.50 528 74.4
6.400 $3,234,758,823 18,408 100.00 $175.726 6874 35889 612 81.2 J

Recipients must read the information contained in the attached statement. Do not use ar rely on this informatien if you have not received or reviewed
the statement. If you have mot received the statement, call your Countrywide Securiries accoant representative fur annther copy. The collateral
infurmation set forth in the Computational Materials supersedes any previausly distributed collateral infurmation relating 1o the securitles discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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i countrlede Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Caurtsywida Capinal Markess Company

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report
CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 8.000 $195,500 1 o201 $185,500 5.875 359.00 628 850
9.601 - 10.CO0 $843.596 4 0.03 $210.899 5.587 359.35 807 33.0
10.001-10.500 $6.187.560 28 0.19 $220,984 4965 35830 &89 79.6
10.501 - 11.000 $26,565,626 133 0.82 $199.742 8.022 35815 634 80.s
11.C01- 11.500 $50.473.866 262 1.56 $192.648 5.382 357.87 678 783
11,501 - 12.000 $145.435.681 72 4.50 $189,569 5,389 357.85 663 79.1
12.001 - 12.500 §243,061,837 1,174 7.51 $207,037 5.801 35846 648 794
12.501 - 13.0C0 $509,151,416 2,513 15.74 $202,607 ’ 6.142 358.82 632 793
13.001-13.500 $838,960.403 3234 19.75 $197.576 6479 3560.09 61t 79.7
13.501 - 14.000 $610,627,592 3,508 1a.88 $174067 -~ 68963  356.02 600 81.3
14.001 . 14,500 £387.823,378 2,333 11.99 $162.405 7447  359.08- 585 834
14.501 - 15.000 $303,095,133 1,966 .37 $154,168 7.913 352.00 587 845
15.001 . 15.500 $147,360,250 1,061 4,56 $138,888 8402 358.04 578 845
15.501 - 16.000 $92,444 473 713 2.86 $128,753 8.872 355.01 573 85.0
16.001 + 16.500 7.354879 A2 115 $115.733 9.348 35396 570 843
16.501 - 17.000 $20,671.815 188 084 $109,956 9.826 35887 Se4 83.1
17.001 - 17.500 $6,350,785 63 0.20 $93,394 10.320 359.07 552 80.7
17.501 - 18.000 $3.284,731 45 8.10 $72.994 10.882 35841 584 810
13.601 - 18.500 $2,453,086 38 0.08 $68,141 41.338 35847 550 783
18.501 - 19.0C0 $2.149,455 29 0.07 $74113 1.933 353.16 580 834
19.001 - 19.500 $219.001 3 001 $73.000 12.187 359.51 830 741
|1'3.545 $3,234,753,823 18,408 100,60 $175,726 6.874 35388 612 812 ‘]

‘ CURRENT #0OF  %OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
1.000 $18.012.847 113 0.56 $159.406 7.502 . 358.80 597 31.4
1125 $195.500 1 0.0t $195,500 §.875 35800 628 85.0
1.500 $2.317,596,997 12.805 71.85 $180,992 5.863 35939 608 31.1
2000 $33,745,035 209 1.04 $161.478 8.943 35872 622 320
3.000 $864.412,475 5.274 2672 $163.901 6.386 35753 626 81.5
3.180 $100,244 1 0.00 $100.244 8.925 35900 553  85.0
3.300 $71,127 1 0.00 $71,127 5850 350.00 643 800
3.380 $143.765 1 0.00 $143.765 7.040 35800 588 817
8.000 $343,720 2 0.01 $171.850 7.215 25300 €89 800
7.000 $134.912 1 0.00 $134.912 8150 35900 598  90.0
$3,234,759,823 18,408  100.00 $175,726 6874 235889 612 812 J

Recipienss must read the information contained in the atioched s1atemens. Do not use or rely on this informerion if you heve not received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Compurational Matertalx supersedes any previausly dixtributed collateral information relaring to the securities discussed in
this communication and will be superseded by the information set forth in the finel offering moterials.
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cot"‘thtleL Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capieal Markers Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

PRRTSRARRS

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 $789.465.662 4,868 24.41 $162.175 6,910 35749 826 81.7
1.250 $1.068.3862 ? 0.03 $152,622 6,552 35379 642 84.2
1.5C0 $2.441.011,390 13,514 7548 $180.628 6.883  352.34 607 81.1
2.000 32,443,947 13 0.08 $187,998 7.188 35883 630 79.4
3.000 $693.963 5 0.02 $138.763 6.876  359.00 668 91.8
4.500 $76.500 1 0.00 $76.500 6,900 380.00 661 79.3
r $3,234,759,823 18,408 100.00 $175,726 6.874  3sBey 612 81.2 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2.001 - 3.000 $1,035,000 10 0.m $103.500 §.853 35791 67!t 78.2
3.00% - 4.000 $3,159.975 17 0.10 $243.075 $.585 35820 €61 83.9
4.001 - 5.000 $754324,663 325 233 $232,107  4.898  356.01 677 79.0
5.001 - 6.000 $647,028,328 3,024 20.00 $213,964 ’ $.736 35896 84S 78.8
6.001 - 7.000 $1.329.080,133 7,040 41.09 $188,790 6.585 388.93 612 80.2
7.001 - 8.C00 $788,483,173 4952 24,38 $159.225 7.547 35882 596 83.7
2.001 - 9.000 $300,159,215 2,208 9.28 $136,065 8498 35873 577 B4.4
9.001 - 10.000 §74353,079 833 2.30 $116,541 9.474 35865 589 844
> 10.000 $16.026.250 200 0.50 $80,131 10.839 35804 SSS 80.5
L $1,234,750,822 18,408 100.60 $175,726 6.974  358.89 612 81.2 J

‘ CURRENT #0OF % OF AVERAGE  GROSS REMG. oRIG
OESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
11704 $200,500 2 0.01 $100.250 6484 360,00 601 90.6 -
005 $117.564 1 0.00 $117.584 9250 347.00 S29  BO.0
05/05 $370,825 2 0.03 $485.413 7319 34849 588 719
06/05 $1.825470 13 0.5 $140.421 7.815 34950 585 823
07/05 $1455464 14 0.04 $103.962 7.018 35083 603  80.3
o&/0s $1.665070 13 Q.08 $128.082 7360 35166 565  79.2
03705 $7.159.987 47 0.22 $152,340 7890 35235 589 784
10705 $3.355505  §2 0.26 $1€0,683 7669 38271 S0 820
11/05 $10.777.385 75 0.33 $143,698 7423 35452 606~ 815
12/08 ) $25.381275 127 0.78 $199.852 6.347 35504 640 820
01/Cs $24,944304 146 0.77 $170.851 7.080 35600 612  79.0
0208 $22.768.696 137 0.70 $166,195 7.353 35702 617 829
[R5 $108,144.836 666 M $162,330 7078 35803 620 824
04/08 $226,794,204 1,129 7.01 $189,153 6.814 359.01. 619  §1.3
05,06 $112,996333 600 3.49 $188,311 6.666 360.00 622 813

Recipients must read the informarion contained in the attached statement. Da not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for anather copy. The collateral
informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be xuperseded by the infarmation set forth in the final offering materials.
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:-:-: counthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Ceuntrywide Caplial Markats Company

Aggregate _
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC = TERM FICO LTV
08705 $304,094 4 002 $261.024 8083 34980 876 750
0ri05 s 4 0.02 5127.528 6538 35050 606 707
0&/08 04867 7 0.02 5114.952 1070 35162 570 835
0906 $6.591,809 13 0.20 $189,752 6655 35240 €10 745
1006 $11.735633 77 0.36 $152.411 7217 35354 821 @1
11408 $39.356.567 286 1.22 5137610 7.013 354.85 833 79.8
12/08 $106.805.932 661 330 $161,280 6773 35538 638 799
0167 $79.045353 486 244 $162.645 8602 35629 639 803
o007 $53801650 283 1.66 $190,112 5858 35703 620 810
ove? $123.879.135 758 3.83 $163429 . 7.311 35607 606 821
oaie7 $1.114.952,881 6286  34.47 $177.371 - 6898 33901 609 817
0507 $1.142,172237 6423 3531 $177.825 6798 36000 606 809
08107 3951280 8 0.03 $158.547 6707 36000 611 827
L $3.234,759,82) 18,408  100.00 $175.726 5874 35288 612 812 : J

Recipients muxt read the information contained in the antached statement. Dv not use ar rely on this information if you have not received or reviewed
the staiement. If yau have not received the siatement, call your Countrywide Securities account repr ive for another copy. The collareral
information set forth in the Computational Materials supersedes any previously distriduted collateral information relating to the securities discussed in
this communicarion and will be superveded by the information set forth in the final offering materials.
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| Countrywide

SECURITIES CORPORATION

A Courtrywida Capheal Markers Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

ARM and Fixed

Summary of Loans in Statistical Calculation Pool

{As of Calculation Date)

Group 3

$691,998,712

Detailed Report

Range

Total Number of Loans 3,330
Total Outstanding Balance $691,999,712
Averge Loan Balance $207,808 $23,476 to $972,967
WA Mortgage Rate 6.837% -~ 4.250% to 13.250%
Net WAC 6.328% 3.741% o 12.731%
ARM Characteristics
WA Gross Margin 6.488% 2.875% to 12.950%
WA Months to First Roll 31 11 to 36
WA First Periodic Cap . 2.126% 1.000% to 6.000%
WA Subsequent Periodic Cap 1.311% 1.000% to 3.000%
WA Lifetime Cap 13.537% 10.250% to 19.000%
WA Lifetime Floor 6.881% 2.750% to 12.950%
WA Original Term (months) 356 120 to 360
WA Remaining Term (months) 355 116 to 360
WA LTV 79.50% 11.39% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 819
WA DT1%
Secured by {% of pool) 1st Liens 99.59%
2nd Liens 0.41%
Prepayrnent Penalty at Loan Orig (% of all loans) 77.39%

[7 Top§ States: Top 5 Prop: Doc Types: Purpose Codes Codes Grades Orig PP Term
CA 41.22% | SFR 77.18% | FULL 75.30% | RCO 57.02% | OO 96.75% | A 8384% |0 22.81%
FL 5.80% | PUD 14.83% | STATED 24.60% | PUR 35.45% 1 INV 2.33%| A- 393% 6 0.07%
MA 3.49% ! CND 4.42% | SIMPLE  0.10% | RNC 7.53% | 2H 042% | B 6.248% | 12 6.52%
NY 343%| 2 FAM 2.30% - . RN o 458% | 24 16.86%
™ 3.42% | 3FAM 0.69% C- 1.29% | 36 44.97%

D 0.13% | 60 8.96%

Recipients must read the information contained in the attached statement. Do not use or rely on this information if pou have not reczived or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities account reprexcntative for another copy. The collateral
information set forth in the Computarional Materials supersedes any previously distributed collateral information relating 10 the securities discissed in
this communication and will be superseded by the information set furth in the final offering materials.
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: Countrywide:

SECURITIES CORPORATION

A Coumrywide Capinal Markers Cempany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 3
ARM and Fixed

$681,999,712

Detailed Report

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANGE WAC  TERM FICO LTV
2728 U3EM §109.815,033 661 15.84 $185.832 7210 357.19 608 610
2728 LI36M - 10 $30.132960 96 4.35 $313.884 6221 35835 645 832
327 Li3sM $339,032,207 1,733 4290 $195,633 7.075 35839 607 803
27 LUBEM - 10 $96.347.803 305  14.01 $317.662 6.11¢  353.18 845 817
10Y: Fixed $211,831 2 0.03 3105916 6904 117.53 559 490
15Y: Ficed $8.993402 &7 1.30 $134,230 6749 178.14 11 864
15Yr Fixed - 2nd $181,795 3 0.03 $60,598 11502 17567 595 783
15Yr Fixed - CC $795,500 2 0.14 $397.750 5866 17947 660 654
207t Fixed $2329.134 18 0.3¢ $129,396 7245 23819 600 776
20Yr Fixed - 2nd $565,052 ] 0.08 $70832 . 91504 23397 842 872
25Yr Fixed s486.116 4 0.07 $121528° - 8740 29575 671 633
30¥r Fixed $74,083,696 331 10.71 $223.833 6533 35862 625 738
30Yr Fized - 2nd $23.986 1 .00 $23,986 8750 35300 882 100.0
307r Fixed - CC $20,784558 56 3.00 $371,153 £963 35963 6% 626
307 Fixed - 10 S5.441,400 16 0.78 $340,088 6085 35059 647 740
315 Fixed Salloon $297.126 2 Q.04 $148,563 7.601 17254 640 6.3
3015 Fixed Balloon - 2nd $2.073.212 25 0.30 $82,928 10774 17682 655 950

$691,999,712 3330  100.00 $207,808 6837 35453 619 795 v—l

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS K TOTAL BALANCE WAC TERM FICO LIV
ARM 360 §575,727.903 2,795 33.20 $205,985 658985 35829 616 811
Fizad 120 $211.831 2 0.03 $105.916 6.904 117.59 563 49.0
Fixed 130 $12.341,035 99 1.78 $124 657 7.458 17784 622 71.3
Fized 240 §2,894,187 26 0.42 $111318 89077 23676 608 79.4
Frred 300 $486,116 4 0.07 $121,529 6740 29575 671 68.3
Fixed 380 B $100,338,640 404 14.50 $248,363 8.391 358.89 840 7.5

$691,999,712 3,330 100.00 $207,808 6.837 35453 619 T35 T

CURRENT #OF % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FIiCO LTV
$0.01 - $25,000.00 $120,588 H .02 $24,118 9.303  2%7.31 619 75.8
$25.000.01 - $50.000.00 $3.078,222 71 0.4 $43,355 8.646 372833 578 66.3
$50.000.01 - $75.000.00 $18,764.846 298 271 $63.388 8,292 34296 5% 76.7
$75.000.01 - $100,000.00 837822174 431 $.47 $87.754 7.868 34398 60 78.1
$1€0.000.01 - $150.000.00 $89,670.684 121 12,96 $124.37C 7.368 35153 608 30.5
$130.000.01 - $200.000.00 $83.010,78¢  S07 12.86 $175.564 7.137 353717 603 79.8
$200.000.01 . $250.000.00 $63,868,016 285 9.23 $224.098 5.901 355.03 620 81.2

Recipients must read the information contained in the attached statement. Do not use or rely on this informarion if you have not received or reviewed
the statement. If you have nut received the statement, call your Countrywide Securities acevunt representative for another copy. The collateral
information set forth in the Compuational Materials supersedes any previously distributed collateral information relating to the securities discussed in

this communicarion and will be superseded by the information xet forth in the final offering materialx.
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= ' COu"they Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Coumtrywide Capinal Markets Company

Group 3 _
ARM and Fixed $691,999,712
Detailed Report

CURRENT #OF  %OF AVERAGE  GRDSS RENG. ORIG
DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC  TERM. FICO LIV )
$250.000.01 - $360,000.00 $49.238.934 130 712 $273.550 5.868 35070 615 B0.1
$300,000,01 - $350,000.00 $71257.081 214 1030 $333.024 6544 3380 627 796
$350,000.01 - $400.000.00 $108.993.515 201 1575 374,548 8331 35792 633 81
$400,000.01 - $450,000.00 $61.058,395 143 8.82 $426,982 6350 35663 628 802
$450,000.01 - $500,000.00 $52.720047 110 7.62 $479.273 6392 35736 626 785
$500.000.0% - $550,000.00 $14825.790 28 214 $529.493 6439 35205 625 783
$550.000.01 - $600,000.00 $13837.213 24 2.00 $578.551 6294 35508 627 754
$600.€00.01 - $650,000.00 $3.8333.436 5] 0.58 $533,90% 5934 358.50 643 78
$850.000.01 - $700,000.60 $575.000 1 0.10 $675.000 6750 36000 611 734
$700,000.01 - $750,000.00 $6.545610 9§ 0.95 §777290 . 6286 38913 835 707
$750.000.01 - $300.000.C0 s2324.168 3 0 $774723 5919 38633 646 575
$80C.000.01 - $850,000.CC $2.461.564 3 0.36 $820,521 6.499 359.67 657 88.7
> $300,000.00 $1.83887 2 0.27 $941,834 5185 359.48 614 700
L $691,999,712 3330 100.00 $207,808 6837 35453 613 795 ]

CURRENT

20F % OF AVERAGE GROSS  REMG.

DESCRIPTION BALANCE LDANS TOTAL BALANCE WAC TERM FICO LTV
Aabama $2.880,333 24 0.42 $120,018 7925  350.53 584 88.0
Alaska $185,979 2 0.03 $92,990 8.177  359.00 554 88.0
Arizona $12625125 83 1.82 $152,110 6.686 35432 637 80.6
Arkansas " $1,179,553 14 017 . 484,254 8707 35859 573 846
California $285.243,594 975 41,22 $292,563 6.336 35506 634 77.4
Colorado $16.230,178 7B 2.35 $213,555 6584 35281 823 ®27
Connecticut $11.,240267 47 1.62 $239,155 7.097 35252 610 80.7
Detaware $3,408,491 17 0.49 $200.499 7422 34500 593 78.7
District af Catumbia $865.981 4 0.3 $215.495 6945 35887 560 836
Florids $40,815932 267 5.90 $152,869 7233 35526 610 81.2
Georgia ) $15.585,161 95 225 $164,054 7.738 35581 §97 84.2
Hawail $1,300,562 7 0.13 $185,795 7282 30216 590 74.8
Kaho $3,702,293 23 0.54 $160,969 8433 33533 627 79.9
tingis $18,028.923 114 261 $158.148 7.223 35502 618 80.3
indiana $6.670.234 S8 0.56 $115.004 7.390 35442 598 78.9
lowa $1,152.438 14 0.17 $82.317 8.813 34443 584 837
Kansas $2.423.878 18 0.35 $151,492 7.996 35831 626 88.0
Kentucky $1,645,347 17 0.24 $96.785 8800 35745 625 B3S
Louslana $1,404,421 1 0.20 $127.675 7184 32337 610 726
Matne $593,981 5 0.09 $58.997 7.354 35748 562 §7.3
Marytand $12.330,901 52 1.78 $237.433 7.285 33848 812 0.7
Massachusets $24,129.171 90 349 §263.102 6.968 35783 5% 75.3
Michigan $22,830805 173 330 $131,970 7476 35719 602 8t4
Minnesota $11,171.064 52 161 $214.828 7433 35686 62 854

Recipients must read the informativn contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr jve for her copy. The collateral
information set forth in the Computational Materials supersedes any previously disrributed coliateral informatinn relating to the securities discussed in
thix communication and will be superseded by the information set forth in the final offering materials.
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a
cou“the Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Capisal Markers Company

Group 3 .
ARM and Fixed $691,999,712
Detailed Report

RO

CURRENT HOF %OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Misstasippi $1,714,945 17 0.25 $100.879 8.077 34700 588 84.5
Missoud $11.750,186 94 170 $125.002 7770 358.35 598 83.8
Montana $570,471 4 0.08 $142.818 7404 358.27 81S 82.3
Nebrasks $450,685 6 0.0? $75.781 8.464 35695 586 836
Nevada $12,842530 56 1.86 $229.331 6.879 35343 624 82.9
New Hampshire $2.734.494 14 0.40 $195.321 6932 35492 621 73.5
New Jarsey $20.085063 84 2.90 $239.1¢8 7291 3%81 S 76.4
New Mexico $1.453.126 8 0.2t $181,641 7253 35913 591 89.6
New York $23702426 92 343 $257 832 6.943 35647 599 7.7
Norh Caroling $0.859,780 60 1.28 $147,6683 . 7964 357.7% 596 898
Nerth Dakota $505,476 2 0.07 $252738 ' 6285 20245 59 800
Ohia $5.942018 82 0.86 $114.270 7524 35460 623 87.8
QOkishoma $1.439,377 15 0.21 $69,951 8200 34449 807 81.9
Oregon $8.536.427 46 1.23 $185,575 6.934 35547 622 82.0
Pennsyivania $11.695362 68 1.69 $171,991 7.220 34703 600 80.3
Rhode island $2.283,042 14 0.33 $163,074 6881 34703 610 731
South Carofina $2.770.676 18 0.40 $153.926 ~ 7807 35873 609 89.7
South Dakota $70.,220 1 0.01 $70,220 9.690 355.00 532 585
Tennassee $4,363.782 <0 0.63 $109,095 7743 47.04 612 89.7
Texas $23,680.581 158 342 $149.877 7.243 3438t §05 Q.8
Ush $4.525.352 27 0.65 $167,506 8631 34517 626 82.7
Vermont $809.465 2 0.09 $304,733 7727 35900 544 83.1
Virginia $22,183651 104 321 $213.400 7.088 35578 608 79.4
Washington $17.716.933 83 2.56 $213.457 §.517 35374 639 83.3
Wast Virginia $443,847 3 0.08 $147,949 7839 31381 575 89.2
Wisconsin $3306662 23 0.48 $143,768 8.161  357.87 603 825
Wyoming $93.735 1 0.01 $83,735 7.800 356.00 657 89.5
r $691,993,712 3,330 100.00 $207,808 6837 35453 619 79.5

DRSS

CURRENT 2 0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
<= 50.00 $21.563.204 140 3.12 $154.023 5.798 34,1t 610 4086
$0.01 - 55.00 $11.269,424 sa 1.83 $194,300 6970 347.88 576 33.0
§5.01 - 60.00 $16.267.5M1 78 238 $208,558 6.545 34183 633 §7.8
60.01 . 65.00 $31307.998 148 4.52 $211,541 6.844 23505t 603 - 828
65.01 - 70.00 $53,470,335 234 7.73 $228.506 €731 35407 591 €3.5
70.01 - 75.00 $63,983,452 300 9.2§ $213.295 6.808 35587 596 735
75.0% - 80.00 $250,849,513 1,191 38.25 $210.621 6.441 33643 632 79.6
80.01 - 85.C0 $47.881,502 233 6.92 $205,500 7.418 35238 610 8.t
65.01 - 90.00 $103.058.791 475 14.89 $216.966 7.447 38579 618 89.8
90.01 - 95.00 $37,488,234 167 541 $224,367 7231 35332 620 944

Recipients must read the information contained in the aftached statement. Do nat use or rely on this informarion if you have not received or reviewed
the stetement. If you have not received the statement, call your Countrywide Securitiex account representative for another copy. The collateral
information xet furth in the Computational Materials supersedes any previously diswributed collateral information relating to the securities discussed in
this communication and witl be superseded by the information set forth in the fincl offering materials.

34




Countrywide

SECURITIES CORPORATION

A Countrywide Capital Markatz Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 3
ARM and Fixed $691,999,712
Detailed Report

REMG.

CURRENT 20F % OF AVERAGE GROSS ORIG

CESCRIPTION BALANCE LOANS TOTAL SALANCE WAC TERM FICO LTV

95.01 - 100.00 $S4,873.731 306 7.93 $179.325 7.811 35302 641 99.7
L $691,999,712 333 100.00 $207,808 6.837 354.53 619 795 J

CURRENT 20F %OF AVERAGE  GROSS ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
4.001 - 4.500 32370834 10 0.34 $237,083 4429 35354 687 197
4.501 - 5.000 $12300622 48 1.78 $273347 :; 4828 35725 638 803
5.001 - 5.500 $59.190.711 194 8.55 $30s.107 5383 35540 657 754
5.501 - 6.000 $116,813,289 406 16.88 $287,730 5860 354.86 651 752
6001 - 5.500 $138,967.599 527 20.08 $263.606 6325 38577 &8 782
6.501 - 7.000 $122.920400 588 17.76 $200.762 6813 35496 609 804
7.001 - 7.500 $70477.858 401 1134 $195,705 7330 35568 602 825
7.50% - 8,000 $63,074,525 368 9.11 $171388 |, 7.810 35561 595 847
8.001 - 8.500 $37225025 269 5.38 $138383 - 8332 35353 S79 812
8.501 - 9,000 $20579.758 - 227 427 $130.307 2791 35499 S69 819
9.001 - 9,500 $15917,309 140 230 $113,695 9285 35291 571 828
9.501 - 10.000 $8.513437 78 1.2 $112,019 9.814 35252 564  83.0
10.061 - 10.500 $2938919 28 0.42 $104,951 10347 34137 S50 799
10.501 - 11.000 $2.084202 29 0.30 $71.869 10877 237.00 620 928
11.00% - 11.500 $788.365 13 0.11 $60.490 11338 25406 616 845
11.501 - 12.000 $600,131 8 0.09 $75.016 11957 31202 600 895
12.001 - 12.500 $92.184 1 0.01 $33.184 12.125 176,00 586  85.0
12.501 - 13.000 $57.387 1 0.01 $57.387 12950 359.00 514 700
13.001 - 13.500 $78,158 4 0.0t $78.158 13.250 23500 S92 17.8
L 3691,999,712 3,330  100.00 $207,808 6837 35453 619 795

GROSS

CURRENT #OF  %OF AVERAGE REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

SFR $534,104,405 2,665 77.18 $200,414 6.859 35414 618 79.3

PUD $102.623,746 388 1483 $265.865 6818  3IST31 €24 81

CND $30570.902 165 4.42 $185.278 6.964 35387 614 91§

2FAM $15908797 75 230 $212.147 7.209 35130 615 731

IFAM $4,790,248 8 0.69 $§266,125 6709 35053 623 689

CNDP §2,079,422 9 0.30 $231.047 7.053 35815 B34 &7

4 Fam $1,364,908 7 .20 $194.937 7.557 3S7.86 643 829

MNF $557.284 5 0.08 $111,457 7144 35437 614 76.9 ‘
L $631,999,712 3330  100.00 $207,803 6837 33453 619 798 —] ‘

Revipients must read the infor d in the attached t. Do not use or rely on this informartion if you have not received or reviewed

5

the statement. if you have not received the statement, call yonr Countrywide Securities account reps

information set forth in the Campumrational Materials supersedes any previously distridured cullateral informarion relating to the securitiex discusvzed in

this communication and will be superseded by the information set forth in the fincl offering materials.
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Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cavmrywida Capital Markers Campany

Group 3
ARM and Fixed $691,999,712
Detailed Reg’ort

CURRENT 80F % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE TERM FICO LTV
RCO $394.579.958 1,877 57.02 5210.218 6910 35318 60S 78.4
PUR $245.279,937 1,185 3545 $210,541 8877 35716 643 84.8
RNC $52,139.818 288 7.53 $181.041 7.005 35240 614 78.3
$691,999,712 3,330 100.00 $207,808 8.837 35453 619 795

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TQTAL BALANCE - WaC TERM FICQ LTV
Q0 $689.485.672 3.196 96.75 $208.476 8825 334853 618 79.7
INV $19,577.848 118 283 $165.914 7133 35206 648 7541
2H $2.936,195 18 0.42 $1683.512 7.561 35865 614 68.9

$691,299,7112 3330 100.00 $207,808 6.837 35453 818 79.5

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV
1-1420 $211,831 2 0.03 $103.918 €904 11759 se9 48.0
121 - 180 $12.341,035 99 178 $124.657 7458 17784 622 713
181 - 300 $3.330,303 0 0.49 $112,677 7.885 24438 617 7.8
301 - 380 $676.066.543 1,199 97.70 $211.337 6820 35838 619 79.7
{ $691,999,742 3,330 100.00 $207,308 6.837 15453 619 79.5 J

CURRENT # OF % OF AVERAGE GROSS REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
FULL $521.091.125 2457 75.30 $212.084 6771 35466 617 799 . -
STATED INCOME $170.218553 870 24.60 $195.655 7037 35428 627 782
SIMPLE $689.034 3 G.10 $229578 83878 325.08 97 729
$691,999,712 3,330 100.00 $207,808 6.837 35453 619 795

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG
LESCR!PT!ON BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Unknown $105,967 2 0.02 $52,983 3482 353.50 64.9 -
801 - 320 $391.400 1 0.06 $391.400 5750 36000 803 48.¢
781 - 800 $2.528.412 1" 0.5% $320.765 5.669 35340 787 63.6
Recipients must read the information contained in the anached Do not ase or rely on thix information if pou have not received or reviewed

the siatement. If you have not received the statement, call your Countrywide Securities account reprexentative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral informarion reiating to the securities discussed in
this communicafinn amd will be superseded by the informatinn set forth in the final offering materials.
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‘ ceuntwae Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Counmtsywida Capinal Markars Cempany

Group 3
ARM and Fixed $691,999,712
Detailed Report

CURRENT #OF %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
763 - 780 $6605.297 25 0.85 €264.212 $85) 35402 770 718
741780 $8,660,344 33 1.25 $262.450 8017 35547 749 76.8
721- 740 $17,846,739 72 2.58 $247.871 5917 35470 730 810
701 - 720 $25.176.899 104 3.64 $242,086 5058 35634 709 794
681 - 700 $37.581.929 181 5.43 $233.304 8113 33477 630 812
661 . 520 $36,635.840 261 8.18 $218,964 §.405 35212 67t 304
841 - 850 $90,786.654 396 13.42 $229.259 6538 35502 630 828
521 - 540 $03205414 406 1347 $229.570 £.543 35574 631 817
601 - 82¢ $64.346,528 427 13.83 $220.952 8.952 355.27 511 8.5
581 -8C0 $75.280489 394 10.88 $191,067 .. 7.138 33255 590 819
561 - 580 $57.208.608 286 827 $200023 7165 35204 S0 767
541 - 560 $50,510,609 287 7.30 $175.998 7418 35371 SS51 747
§21-540 $40296,126 261 5.82 $154,301 7.830 35572 S3t  MS
501 - 520 $30,822.278 186 448 $165,71% 7.909 3s7.79 $12 23
<= 500 $3.032.011 17 0.44 $178,354 8651 35847 498 737
[ $691,999,712 3330  100.00 $207,808 . 6837 35453 619 795 J

CURRENT #OF %OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $530,145,384 2,841 8384 $219,669 6.6681 35472 &30 807
A- $272068,028 150 393 $181,373 7.498 35199 S84 75.8
a $43,179.483 263 8.24 $164,181 7.584 35328 561 744
c $31678.134 203 458 $153,050 7.958 35685 S53 70.3
c $8,899.676 57 1.29 $132,831 8204 347.99 545 66.0
0 $391,001 § 0.13 $148,500 7702 35479 538 547
L $651,999,712 3,330  100.00 $207,608 6.837 35483 619 785

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
DESGRIPTION BALANCE LOANS TOTAL BALANCE wag TERM FICO LYV
4] - $156,491.408 752 22.61 $208.100 ?.205 35472 604 80.2
& $458,131 2 0.07 $229.065 7.103 35900 569 738
12 $45,125.908 181 6.52 $249.314 6704 35451 623 756
24 $116.695.287 365 16.86 $206.540 6759 35695 619  81s
36 $311,208.219 1,553 4497 $£189.620 8,720 355.48 622 80.5
80 $652.020759 71 8.96 $228.359 6.367 34471 642 71.3
L $691,993, 712 3330 106.00 §$207,808 €.837 A54.53 619 7958 J

Recipients muxt read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securiries account representafive for another copy. The collateral
information set forth in the Computational Materials supersedex any previowsly distributed collateral information relating (o the securities discussed in
this comatunication and will be superseded by the information set forth int the final offering materiais.
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counthde . Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Coumrywide Capiral Markee: Company

Group 3
ARM and Fixed $691,999,712
Detailed Report

WA CURRENT #0OF % OF AVERAGE

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LV
712 1" $117.564 1 0.02 $117,568 9250 347.00 529 80.0
13-18 15 $13,153.218 90 2.28 $145,147 7.815 35243 %80 80.3
19-24 2 $126,601,292 667 21.98 $189,807 6.912 357.9% 620 81.5
25- 31 $34,017.043 181 591 $167.939 6.943 ~ 35465 523 a9
32-37 35 5401,838,787 1,856 69.80 $218.508 6.855 35890 618 81.2

$575,727,903 2,798 100.00 $205,985 6.898 35828 616 81.1

sk
CURRENT #OF % OF AVERAGE
DESCRIPTION BALANCE LOANS TOTAL BALANCE
2.001 - 3.000 $189.373 1 0.03 $188.373 5.500 357.00 776 80.0
3.001 - 4.000 $12.245,862 44 213 $278,318 4912 38378 684 N8
4.001 - 5.000 $68,991.,700 21 11.88 $312.180 5688 35380 645 78.0
5.001 - 6.000 $162.821,637  &28 28,28 $259.270 - 6.361  353.12 626 73.8
§.001 - 7.000 3145450304 704 25.28 $206.608 - 6913 35312 618 818
7.001 - 8.000 $96.927.886 529 16.84 $183,229 7477 35340 604 262
8,001 - 9.000 §72844.77¢ 514 1262 $141,332 8.214 353.30 579 az
9.001 - 10.000 $13521704 126 238 $107.315 9.185 35335 568 818
10.001 - 11.000 $2,273.913 2 0.38 $103.360 10300 358.50 530 753
11.001 - 12.000 $602,759 5 0.10 $120.552 10.569 35333 601 90.0
12.001 - 13.000 $57.387 1 0.01 $57.387 12.95¢  368.00 514 700
lsm $575,727.903 2,795 100.00 $205,985 6835 35829 616 81.1 J

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

|£SCRIPT'ON BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV
10,001 - 10.500 $3.423,156 14 0.59 3244 511 5003 35778 673 794
10.501 - 11.000 $2.763,573 rg 1.52 $236.853 4988  3$8.09 698 310
11,001 - 11.500 $18,261,159 78 282 $208.476 5.422 35777 675 .4
11.501 - 12.000 $30.514.739 127 §.30 $240.274 5.724 35735 657 794
12,001 - 12.500 $58.418456 226 10.15 $258.489 88359 35806 643 787
12501 - 13,000 $95.349.708 - 381 16.56 $250.262 6243 35825 622 9.
13.001 - 13.500 $102.479.584 404 17.80 $2583.662 6544 35871 620- 800
13.501 - 14.000 $85.293.628 421 14.81 $202,598 7.043 35847 606 as
14.001 - 14.500 $65,954.495 349 1146 $188.981 7.856 35848 593 &3
14,501 - 15.00Q $48,903,779 287 8.49 $170,39%6 8.042 35815 57 &8s
15.001 - 15500 $22,505.513 182 3.91 $138.923 8537 358.13 $70 815
15,501 - 16.000 $18.6683.604 135 24 $133.286 8935 35843 569 a4
16.001 - 16.500 §10.956.053 9 190 $120,39% 9.378 35834 57¢ 0.9

Recipients must read the informartion contained in the attached statement. Do not use or rely on thix mfomnmm if you have rot received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr Jfor her copy. The collateral
fnformation sef forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discusxed in
this communication and will be superseded by the information set forth in the final offering materials.
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. .
countwae Computatiopal Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Courtrywide Capital Markats Company

Group 3
ARM and Fixed $691,999,712
Detaileq

Report

CURRENT 20OF % OF AVERAGE ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
16.501 - 17.000 $5.215,869 47 0.9¢ $110.978 9.843 39743 3859 a8
17.001 - 17.50C $1.839.43% 17 0.32 $108.203 10288 358.52 544 80.8
17.501 - 18.0C0 $442,342 8 0.08 $55.293 10.866 358.96 559 81.2
18.001 . 18.5C0 $263.260 s .05 $53.652 11382 35920 §40 69.4
18.501 - 19.0C0 $469,530 § 0.08 $78.255 12083 3%2.17 573 829
[1‘3;537 §575,727,903 2,795 100.00 $205,985 6895 15829 616 81.1 }

CURRENT #OF  %OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL  BALANCE
1000 $5419.023 31 0.4 $174.807 7732 35834 S30 806
1.500 $324.538.346 1,49 56.37 $240577 6.859 359.14 &1 80.9
2.000 $5.726401 30 0.9 $190,880 8466 3829 626 803
3.000 $239,794.436 1382 41.65 $173.513 6935 35715 &3 8t.4
3160 $100.24¢ 1 0.02 $100.244 855 3900 553 850
3.300 Az 1 0.01 $TI7 585 35000 643 800
8.000 $78326 0.01 $78.326 8250 3900 653  60.0

§575,727.903 2,79 100.00 $205,935 6.895 sB29 616 a1 J

CURRENY #0OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.009 8218646210 1262 37.98 $173254 6936 35715 824 815
1.5C0 $355.908,379 1,526 61.82 $233.230 6.868 35899 &M 80.9
2.000 $1,052.013 ] 0.18 $210.603 7.443 35879 832 76.0
3.000 $120.302 2 0.02 $60,151 7140 35300 61t 72.0
T
E $575,727,903 2,735 100.00 $205,985 6.895 158.29 616 81.1

CURRENT #0OF % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL BALANCE
2.001 - 3.000 ) $624,678 6 0.11 $104,113 6.248 357.70 693  80.0 h
3.001 - 4.000 $411,424 2 0.07 $205.712 7304 35715 620  87.2
4.001 - 5.000 | $16025618 58 2.78 $276.304 4837 35889 68¢ 804
5.001 - 6.000 $127.556.851 458 22.16 $279.730 5695 35853 647 782
§.001 - 7.000 $214935778 913 37.33 $235.417 6.566 35837 620 806
7.00% - 8,000 $127.564.780 676 22.16 $188,705 7.538 35825 S99 841
8.001 - 9,000 $52419.232 447 10.84 $139.640 8.519 35775 574 821

Recipients must read the informarion contained in the attached staiement. Do not use or rely on thix infurmation if you have not received or reviewed
the siatement. If yoa have not received the statement, cell your Countrywide Securities account reprexensasive for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distribated collateral information relaring to the secarities discussed in
this commaunication and will be superseded by the information set forth in the final offering masterialx.
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L
counthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5
A Countrywida Capital Madkars Cempany

Group 3
ARM and Fixed $691,999,712
Detailed Report

CURRENT 3 0F % OF AVERAGE GROSS  REMG. ORIG

DESCRIFTION BALANCE LOANS TOTAL  BALANCE  WAC  TERM FiCO LTV
9.001 - 10.000 522158525 190 386 3116553 0466 357.75 568 @8
> 10.000 51990013 &7 0.69 $84.915 10653 3533 548 789

$575,727,503 2795  100.00 $205,985 6895 15828 616 811

I

L CURRENT 2 0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM  FICO LTV

0¥0s $117.564 1 0.02 $117.564 . - 9250 347.00 529 80.0

05/03 $a78214 1 0.08 $475214 6870 345.00 S48 750

06/05 $1.108.844 8 0.13 $138.606 8.107 34973 570 83.6

07/05 $391,061 10 0.15 $89,108 6921 35100 600 aa.1

08/05 $558.402 S 0.10 $111.680 7.873 35183 S54 718

0805 $3.316.962 n 0.58 $124.218 7.88t 35220 s8B 765

10/05 54,415,534 28 0.77 $157.698 795t 35318 579 828

1405 $3.785.673 24 0.85 $156.487 - 7776 35436 688 312

1205 $11.530.304 82 201 $222.8%0 8.757 35504 638 8.4

01/06 $14.957.500 ) 260 $165.972 7.010 35600 604 8.8

o206 $6,425.961 40 1.12 $160,849 7622 357.02 618 82.4

03/08 $35.069.623 229 6.09 $153,142 7.106 35797 &2t 83.0

04/06 $44.056.468 209 7.65 $210.79%6 6.749  3%9.0¢ 618 80.7

0%/CB $13,132.959 40 228 $328.324 6.558 360.00 529 g2.0

06/08 $293.898 2 0.05 $146.949 7940 350.00 587 82.9

0706 se0R 1 0.01 $60.722 5900 35100 626 79.6

owes $478.814 4 0.08 $118.953 6633 35183 585 8a?

09/08 $1,553.937 ? 0.27 $221.991 6383 35250 602 720

10/08 $2.026.878 L0 0.38 177 8347 35380 605 8928

11/06 $8,952,184 8 1.58 $155.861 7.279 3481 622 78.8

1208 $29.450489 161 512 $183.171 6.941 35530 624 79.3

o1o7 $23.629.518 127 4.10 $186.028 7.072 3620 615 804

02/07 $13.080.906 8s 227 $201.245 6.645 35706 633 e0.7

ovo7 $35.454,893 229 6.18 $154.825 7.8 358.08 618 817

o407 $213,180.545 1.023 37.03 $209,388 6.908 359.00 6tS 81.4

05/07 $107.656.040 348 18.70 $309,356 6.562  350.00 612 80.8

$575,727,902 2795 100.00 $205,985 6808 35029 H16 811 :l

Recipients musi read the informativn contained in the atrached t. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Counsrywide Securities account reprevenrarrvz for auadwr copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral infor relating to the securitiex dixcusxed in

this communication and will be superseded by the information set forth in the final offering materialc
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Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Caplral Markess Compary

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

Summary of Loans in Statistical Calculation Pool Range
{As of Calculation Date)

Total Number of Loans 25,284
Total Quistanding Balance 34,384,996,537
Average Loan Balance $173,430 $4,458 to $1,042,000
WA Mortgage Rate 6.852% -~ 3.875% lo 14.000%
Net WAC 6.343% 3.366% to 13.491%
ARM Characteristics
WA Gross Margin ) 6.400% 1.172% to 12.950%
WA Months to First Roll S 33 6 to 36
WA First Periodic Cap ’ 1.904% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.379% 1.000% to 4.500%
WA Lifetime Cap 13.648% 7.000% to 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term (months) . 355 120 to 360
WA Remaining Term (months) : 354 113 to 360
WA LTV 79.53% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 615
WA DTl%
Secured by (% of pool) 1st Liens 95.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig {% of all loans) 72.64%

Top 5 States: Top 5 Prop: Dog Types: Pu  Codes Qcee Codes Grades Qrig PP Term
CA 34.04%| SFR  77.12%| FULL  80.24% | RCO  61.86% | 00 97.40% | A 82.77%| 0 27.36%
FL 7.46% | PUD 13.18% | STATED 39.72% | PUR 30.82% | INV 1.97% | A- 4.92% 1 6 0.04%
NY 5.12% | CND 534% | SIMPLE 0.05% | RNC 7.31% | 24 083%|8B 6.80% 1 12 5.08%
T 4.17% | 2FAM 2.94% _ | c 4.28% | 24 12.58%
L 3.47% { 3 FAM 0.62% Cc- 0.78% | 36 43.71%

D 0.35%] 60 . 11.23%
Recipienty must read the information contained in the attached nt. Do hot use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Cowmmywide Securities account representative for another copy. The collateral
information set forth in the Computational Materiels supersedes any previously distributed collareral information relating to the securiries discusved in
this communication and will be superseded by the information set forth in the final offering materials.
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SECURITIES CORPORATION

A Cauntrywide Capitad Markers Campany

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed

$4,384,996,537
Detailed Report

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION SALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
30Y LIBBM $200,500 2 0.00 $100.250 6.484  360.00 601 90.6
2723 LIBSM $443,600,312 2,673 10.12 $165,956 7090 35812 611 81.3
2728 UBEM - 1O $109,271,338 417 249 $262.042 8.209 358.88 650 821
327 UBGM $2.323,211.457 13,201 3288 $167.125 §968 35896 605 810
327 UBEM - 1O $358.476,216 1418 8.18 $253.340 6.207 359.37 642 823
10Y¢ Fixea $362.417 ] 0.02 $73.802 7531 1.3 614 639
10Yr Fixed - 2nd $57.072 3 0.00 $19,024 10412 11693 625 863
15Y Fized $77,.883,047 678 1.78 $114,872 6969 179.08 €08 703
15Yr Fixed - 2ndt $2.532301 79 0.06 $32,062 10824 175.34 638 928
15Yr Fixed - CC - $5,013,584 44 0.11 $113.945 . . 7.527 1889 598 €90
20Yr Fixed $7.815265 61 0.18 $128.119 - 7405 23748 614 75.2
20Yr Fixed - 2nd $3545,104 g9 0.08 $39.878 11116 23823 849 936
25Yr Fixed $776.893 s 0.02 $155.379 6.557 29622 681 74.0
30Yr Fixed - 2nd $141,837 4 0.00 $35.422 10921 3$7.82 708 6a7
30Yr Fixed - CC $104,317.429 408 2.38 $255.680 6.273 35049 679 632
30r Fixed $905,237.359 5,048 20.84 $179.326 6748 35006 62t 75.3
30Yr Fixed - 1O $26,331,754 106 0.60 $243413 6357 35930 647 7.5
3015 Fixed Baltoon $2247.068 18 0.05 $124.837 7922 177.69 601 76.3
3015 Fixed Baltoon - 2nd $13,671.132 324 0.31 842,195 10592 177.26 653 982
L $4,384,996,537 25,284  100.00 $173,430 6.852 35441 615 795 J

CURRENT #OF % OF AVERAGE GROSS REMG. ORKG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTy
ARM 380 $3.234,759,823 18,408 7377 $175,726 6.874 158,89 8612 812
Fxad 120 $719.489 12 0.02 $99.957 7789 117.20 615 658
Fixed 180 $101.347,732 1,143 231 $88.663 7.803 17871 813 4.7
Fixed 240 $11.384370 150 0.28 $75.762 8358 2I7.09 625 80.9
Fixed 3C0 $776,893 $ 0.02 $155.379 6.557 206.22 681 74.0
Fixed 360 $1.036.028.230 5585 2383 §186.135 6690 359.11 827 74.8
$4,324,996,537 25,284 100.50 $173,430 6852 35441 615 795

CURRENT SOF  %OF AVERAGE  GROSS REMG. © ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
$0.01 - $25,000.00 $2,769,188 139 0.0 $19.922 10613 19519 635  94.6
$25,000.01 -« $50,000.00 $27.881.591 680 0.64 $41,002 9.257 28563 604 78.7
$50.000.01 « §75,000.00 $138,271.902 2,187 a1s $63.808 7879 33894 603 7.3
$75.000.01 « $100.000.00 $288.016,447 3,247 6.57 $38.702 7408 31802 604 78S
$100,600.01 - $150,000.00 £816.277.394 6533 18.62 §124,947 7127 33349 €09 80

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
ive for another copy. The collateral
information set forth in the Computationa! Materials supersedes any previously distributed coliateral information refating to the securities discussed in

the statement. If you have not received the statemeny, call your Countrywide Securities acenunt reprexe

this communication and will be superseded by the information set forth in the final offering materialx
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f Countrywide’

SECURITIES CORPORATION

A Countrywide Capital Marker Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

RODDUOLOIRATRG0)

ARM and Fixed

Aggregate

Detailed Report

$4,384,996,537

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$158.000.01 - $200.000.00 $819,540,898 4.693 18.69 $174,830 6.887 35537 81 783
$200.000.01 - $250.000.00 $620,934.258 3.0M 15.53 $224.434 6.690 35655 614 79.5
$250.000.01 - $300,000.00 $555.597.194 2,027 1287 $274,098 €606 35731 6816 73.9
$300,000.01 - $350,000.00 $393.436.527 1.214 8.97 $324,082 6.542 35784 623 80.9
$350.000.01 - $400,000.00 $293,165.346  7&2 6.69 $374.892 6.504 3%8.15 628 80.4
$400.000.C1 - $450,000.00 $146,879.254 344 3.3 $426.975 6378 357,05 634 793
$450,000.01 - $500,000.00 $127,791.014 287 29 $478,618 6459 35764 633 73.7
$500,000.01 - $550,000.00 $32274.824 61 0.74 $529,095 6.334 38317 648 73.0
$550,000.01 - $600,600.00 $29.823.601 52 [+X--] $574,685 6.285 359.15 641 78.0
$600.000.01 - $850,000.00 $6.258.338 13 0.19 $635.285 5.896  153.00 ¢&74 63.4
$650,600.01 - $700,000.00 $3.379.649 S 0.03 $675,930 6.395 35899 538 748
$700,000.01 - $750,000.00 $10.232,820 14 0.23 $7320916 6.128 359.01 657 738
$750,000.01 - $8C0,000.00 $2.324,169 3 0.05 $774.723 5913 35333 48 S7.5
$£800,000.01 - $850,000.00 $3,288.564 4 0.07 $321.641 8.279 39975 &7 58.8
$250.000.01 - $300,000.00 $8790.000 1 8.02 $870.000 5000 36000 514 446
> $200.000.00 $3.924.648 4 0.09 $581,162 6.090 358.50 652 59.9
$4,384,996,537 25,284 100.08 $173,430 6852 35441 615 795

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FKCO LTV
Aabame $19.742,120 185 0.45 $106.714 7.730 35253 598 35.2
Alaska §1.869.652 9 0.c4 $207.739 7.1 359.19 619 831
Arizons $93.181.274 691 213 $134.864 6.807 35443 526 318
Askansas $11.377.799 108 0.28 $105,350 7.734 33484 610 3.5
Califomia $1.432,741.212 §283 34.04 $237.584 6.400 395.832 6286 76.9
Cotorado $108,401.507 606 24?7 $173.880 6.587 35599 625 822
Connecticut $57.737.500 10 1.32 $136.250 7.181 35484 599 5
Qelaware $10.342.585 85 0.24 $159,117 7.331 343.96 597 8.3
District of ColumBla $7.026,161 33 0.16 $212,914 7.257 35845 807 727
Florida $327,006.273 2,306 7.46 $141.807 7.418 35399 €13 azi
Geargla $94,095.245 648 215 $145.209 7.481 35342 606 848
Hawaii $35.344.081 147 0.81 $240.436 6.716 35299 £24 775
ldaho $16.840.517 132 0.38 $127.580 6.678 35187 B2 s
Inois $151.946,928 382 3.47 $154,732 7432 38417 613 0.8
Indiana $39.784.385 380 0.81 $104,696 7392 35456 603 3.2
lowa $8.186.556 2 0.19 $88,984 7.66% 34744 610 32.2
Kansas $15.473.4668 122 0.35 $126.832 7609 35264 611 84.6
Kentucky 515540669 152 0.3s $102,241 7.214 35074 603 03
Lousisna $25.219,742 232 0.sa $108.706 7.681 34501 538 a3.s
Maine $10.448.760 n 024 $147,137 7.239 35239 590 7.0
Maryland $104.818,767 549 239 $180,827 7.149 35689 601 20.1

Recipienss must read the information contained in the attached statement. Do not use or rely on thix information if you have not received or reviewed
the statement. If you have not received the siatement, call your Countrywide Securities account representative for another copy. The collateral
information xet forth in the Compurational Materials supersedes any previously distributed collateral information relating 1o the securifies divcussed in

this communication and will be superseded by the information set forth in the final offering materials.
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cou“tMWdQ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywade Capinal Markers Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT 20F % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
Massachuselts $150,041,877 686 342 $225.288 6.734 33653 604 76.7
Micrigan $120.257.214 952 2.74 $126.321 7351 35538 803 81.8
Minnesota $71,148,241 400 1.62 $177.871 7139 35678 622 83.1
Mississippl $13.971.716 134 0.32 $104.267 7.574 34162 604 87.4
Missour $65423,937 579 1.49 $112.988 T.474 35359 610 83.4
Montana $4,872,616 ag 0.11 $124.939 7063 35532 618 78.3
Nebrasia $5.941,427 58 0.14 $100,702 720t 35548 624 81.8
Nevada 335,086,192 466 1,94 $182,588 6821 35435 615 81.3
New Hampshire $33,778,437 200 077 $168,892 6833 35444 602 77.5
New Jersay $135,929,337 695 310 $195,582 7313 38508 582 76.0
New Mexico $10,070.463 72 0.23 §139,.368 7.330 35110 Bt 84.4
New York §224,714,488 968 512 $231.903 6.843 354,20 538 73.9
Norh Carolna $52.763,104 404 120 $130.602 7.331 35427 605 a7.1
Norih Dakota $2.079,012 20 0.05 $103.951 5948  310.04 822 80.2
Onio $57,139,039 504 1.30 £113.371 7190 353.77 613 82.8
Okahoma $17,472570 187 0.40 $93.436 7702 34038 608 8s5.2
Qregon $48,582.085 315 .91 $154229 6702 35529 627 81.1
Pennsylvania $72.434.808 553 185 $130.88S 7.084 24879 538 735
Rhode Island 318357410 108 0.42 $189.976 69503  3%6.30 501 75.1
South Carolina $18325.244 144 0.42 $127.259 7.544 235237 808 85.9
South Dakata $1,959,493 2 0.04 $85.195 7423 35411 B8 827
Tennessee $47,190,373 398 1.08 $118.569 7.247 35336 615 87.9
Texas $132,960,424 1,484 497 $123.289 7.231 34743 613 83.4
Utah $33451,631 229 0.76 $145.077 863 35077 638 83.6
Vermont $2.413,557 17 0.06 $141.974 7.586  359.48 566 72.6
Virgnia $121,726.070 699 2.78 $174.143 7.007 35383 602 80.5
Wasnington $104517,098 578 2.38 $180.825 . 6.575 35514 631 829
‘West Virginla $6,208,251 57 0.14 $108.917 7.455 34887 603 824
Wiscansin $27.030974 210 0.62 $128.719 7.43¢ 35528 622 822
Wycming $2,016.316 20 0.05 $100.816 708 34550 606 78.2
$4,384,996,537 25,284 100.00 $173,430 6852 35441 615 79.5

(.

CURRENT 2 0F % OF AVERAGE GROSS REMG. ORKS
iESCRIPﬂON BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 50.00 $132,634,995 943 .02 $140,852 6632 34402 €04 T 414
50.01 - $5.00 $69.170.541 435 1.58 $159.043 6.724 34819 595 s52.8
55.01 - 60.00 $112,086.818 656 258 $170,864 6872 349,18 80 s7.8
60.01 - 85.00 $166.081,884 962 3718 $172.622 6764  351.00 59t 63.0
6501 -70.00 $302.549.691 1,719 6.91 $176.236 6.803 35246 587 68.5
001 - 75.00 $390.053,192 2,154 8.90 $131.082 8863 353.93 539 738
75.01 - 80.00 $1.547,070.727 8.788 35.28 $176.485 6.525 35646 831 796

Recipients must read the informarion contained in the attached starement. Do not ise or rely on this information if you have not received or reviewed
the statement. lf you have not received the statemens, call your Countrywide Securities account representative for another copry. The collateral
information set forth in the Computational Materials supersedes any previpusly distributed collateral information refating to the securities discussed in
thix cummunication and will be superseded by the informarion set forth in the final offering materials.
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% i COUNtWWIde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Caunrrywide Capinal Markers Company

Aggrepate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT  #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM  FICO LTV
80.01-35.00 $524,089,118 2,835 1188 $181,033 6.966 35585 800 84.1
85.0% - 30.00 $659,408.914 3,533 15.04 $186,842 7072 35617 818 89.4
90.01-95.00 $188.320,948 1,074 4.29 §175,45 7.389 356.11 526 4.5
95.01 - 100.00 $293.151,610 2,147 6.89 $136,540 7.798 34368 44 99.7
$4,384,996,537 25,284 100.00 §173,430 6.852 3544+ 515 198

CURRENT #0F % OF AVERAGE. GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE - WAC TERM FICO LTV
<= 4.C00 $1.134.816 5 0.03 $226,963 3.941 353.57 655 80.4
4.001-4.5C0 $8.255.030 3 0.19 $250,152 4433 35308 €89 79.4
4.501.5.000 $65.817.851 291 1.50 $226,178 4873 35785 &8 78.6
5.001 - 5.500 $244,413,059 1.033 5.57 $236.148 §.384 358.38 670 76.0
5.501 - 6.000 $686.479,181 3,137 18.88 $218.833 B 5878 35585 646 76.5
6.001 - 6.500 $960.397,070 4.756 21.90 $201.934 6.344 35566 621 778
6.501 . 7.000 $936,454,577 5292 2138 $176,923 8.820 35477 607 792
7.001 - 7.500 $538.207.665 3.337 12222 $160,710 7.332 354950 809 819
7.501 - 8.000 $448,782.371 3.006 0.2 $149.296 7.810 35485 592 829
8.001 - 8.500 $220,151.089 1,632 5.02 $134,897 8.322 38325 582 83.3
8.501 - 9.000 $144,068,502 1,168 .29 $123.346 8.797  353.56 578 839
9.001 - 9.500 © $58802471 53t 1.4 $110.739 9.303 35184 ST 839
9.501 - 10.000 $35257.853 364 0.80 $96.862 9.806 143.26 572 84.4
10.001 - 10.5C0 $13,240.67 188 0.30 $70.429 0341 IR73 574 82.1
10.501 - 11.000 $14.830.049 301 034 $49.269 10.872 24472 618 91.3
$1.001 - 11.5C0 $5,356,984 103 0.12 $52,009 11329 277.25 599 86.9
11,501 -12.CC0 $4,210,803 80 0.10 $526825 11.890 30384 598 37.0
12,001 - 12,520 $633,887 13 0.01 $48,751 12.242 25629 578 84.5
12,501 - 13.000 $308.168 8 001 $38,521 12883 27389 595 83.7
13.001 - 13.500 $93,133 2 0.00 546,566 13270 23548 59 29.0
13.501 - 14,000 $21,334 1 0.00 §21,384 14.000 23900 618 100.0

$4,384,996,537 25,284 160.00 $173,430 €.852 35441 615 795

CURRENT 2 OF % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $3,381,647.646 19,972 7.2 $169.319 8.873 35403 613 ° 793
PLD $577.985,196 2,933 13.18 $197.063 6.733 35642 620 81.7
CNO $234.006,271 1,443 5.3 $162,167 8.796  355.84 629 80.6
2 FAM $129.015.111 616 2.94 $209.440 6.902 35272 620 75.0
IFAM $27.038.414 113 082 $239.278 8758 35241 627 722

Recipients must read the information contained in the attached statemens. Do not use or rely on this information if you have not received or reviewed
the statement. if you have not reczived the statement, call ypur Countrywide Secarities account repr ive for her copy. The collateral
information set forth in the Computativna! Materials supersedes any previously distribured collateral information relating to the securitiex discussed in
this communication and will be superseded by the information set forth in the final offering materiaks.
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.
counthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Cauntrywido Capiral Markats Campany

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report _

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

4 FAM $18,255,560 82 0.44 $234,824 6762 35579 648 75.8

CNDR $9.776,764 53 0.22 $134.457 7421 35890 626 79.4

MNF $6.271.575 72 0.14 $87,105 7.708 353.24 616 74.5
$4,384,096,537 25,284 100.00 $173,430 6.852 35441 615 79.8 _J

CURRENT #OF  %Of AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE . WAL TERM FICO LTV

RCO $2.712,650,662 15,197 81.26 $178,499 ° 6.881 35175 801 76.8

PUR $1,351,585.553 8,053 30.82 $167,836 6.785 356.84 645 84.9

RNC $320,760.323 2034 7.3 $157,609 6.883 34973 616 795
$4,384,996,537 25,284 100,00 $173,430 6852 35441 615 795 J

CURRENT #OF % OF AVERAGE GROSS MG, aRrIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV

o0 $4,270,920.993 24,462 87.40 $174,594 6.845 35446 615 736

NV $86.523.731 €82 1.97 $132,705 7.104 35257 646 75.8

2H $27,543.813 170 0.63 $162.022 7.084 35237 8% 780
$4,384,996,537 25,284 100,00 $173,430 6.852 354.41 61S 79.5 J

CURRENT  #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV

1-120 $719.489 12 0.02 $59.957 7759 117.20 615 85.8

121 -130 $101.347,732 1143 2 $30.688 7.602 17871 613 747

181 - 300 $12.441.263 155 0.28 $78.331 8242 24087 629 80.5

301 - 380 $4,270,788,083 23,974 97.40 $178,142 6.830 35384 615 79.8
$4,384,996,537 25,284 100.00 $173,430 6.852 35441 615 795 J

Recipients must read the informarion consained in the atached statement. Dv not use or rely on this information if yoa have nnt received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities account represeniative for another copy. The collateral
information sct forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be vuperseded by the information set forth in the final offering materials.
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CO"“'thdey Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Caplial Markets Company

Aggregate
ARM and Fixed  $4,384,996,537

Detailed Report

CURRENT #OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

FULL $2.641.410,822 16.002 60.24 $165.088 6.829  354.27 €07 80.2

STATED INCOME $1.741,583,8%8 9273 39.72 $197,812 6.886 15484 628 785

SIMPLE $2,001.859 9 0.05 $222,429 6.768 34388 608 781
$4,384,996,537 25284 100.00 $173,430 6.852 35441 615 78.5 ‘1

CURRENT #0OF %OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE . WAC TERM FICO LTv
Unxnown $687,842 10 0.02 $68.784 2.026 512 §5.3
aqt - 820 $4,366,651 24 0.10 $181,844 5857 35488 804 €57
781 - 800 $18.224,643 81 042 $224,396 5993 35590 788 73.6
761- 780 $40,996,340 183 0.93 $224,024 5935 3%6.14 7 754
741 -7%0 $57,022404 274 1.30 $208.111 B.067 35631 743 780
721-740 $83,997.431 432 1.92 $194438 . 6157 35588 79 81.6
701 - 720 $142,855228 752 3.2 $189.967 8.221 35542 710 810
881 - 700 $230,672,111 1,250 526 §184,538 6319 35405 6% 816
661 - 680 $375.525.831 2,074 857 $181.112 6461 35377 670 817
841 - 860 $535,790.938 2.984 12.22 §179.355 6601 35428 650 816
621 - 840 $529,703,875 2.341 12.08 $180.110 6697 35433 &1 82.1
601 - 620 $567,754,904 3.240 12.95 $175,233 6906 35437 611 81.8
581 -600 $437,103,383 2960 1.34 $167.840 7.053  334.00  59% 808
561 - 380 $420,990,718 2.515 9.60 $167.392 7.087 35404 570 77.5
541 - 550 $360,127,522 2.263 821 $159.137 7.297  353.74 559 75.8
521 - 340 $312,915,339  1.979 7.14 $158.118 7436 35502 531 7.4
501 - 520 $194,772,951 1,255 444 $155.198 7.600 356.00 512 721
<= 500 $11,387,857 87 0% $169.968 7.870  356.24 499 724 )
L $4,384,996,537 25,284 100,00 $173,430 8852 35441 615 795 ]

CURRENT #OF % Of AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

A $3,829,422,808 20,387 82.77 $178.026 8754 354.52 628  80.8 -

A $215,953.392 1.317 4.92 $163.974 7075 35344 578 136

8 $302,420,147 1.973 6.90 $153.284 7281 35172 565 746

[ §187,745,904 1.251 428 $150.077 7.537  354.41 556 701

c- $34.017.660 250 0.78 $136.071 7.787 35459 5§ 862

0 $15426,626 106 035 $145.534 7.843 35463 547 800 L
{ $4,384,996,537 25284~ 100.00 $173,430 5.852 354.41 B1S 795 i

Recipients must read the information contained in the attached statement. Do not use or rely on rthis information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securitiex acconnt representative for another copy. The colleteral
fnformation set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the infurmation set forth in the final offering mareriats.
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Countrywide’

SECURITIES CORPORATION

A Courtrywtda Capital Markats Company

alaa Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE wWAC TERM FICO LTV
) $1.109,869.504 7,178 27.35 $167.159 7178 35283 802 792
8 $1.598,193 9 0.04 $177.355 7.510 358.70 632 81.7
12 $222,852,291 1,009 5.08 $220,865 6.768  355.74 625 78.0
24 8551.429.803 2,905  12.58 189,321 6764 357.23 620 609
38 $1,916,749,200 11.469 43.71 $187.124 6.748 356.11 618 80.9
50 $492,409.546 2714 1.1 $131.486 8584  MTI3 627 742
] $4,394,996,537 25,284 100,00 173,430 6852 35441 615 795 ]

=
} WA
{

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0-6 -] $200.500 2 0.0% $100,250 6.4864  350.00 601 90.6
7-12 12 $613,176 2 0.02 $306,583 8.033 347.81 609 7M1
13-18 17 $25,009,140 165 0.77 §151.571 7.7C8  3%2.34 586 80.5
15-24 23 $527,724,653 2.925 18.3¢ $180.419 6.878  353.55 620 81.%
25-N n $125553.448 769 3.88 $163.263 6.806  354.61 634 79.5
32-37 35 $2,555.688.907 14.545 79.01 $175.707 8.869 35923 609 81.3

$3,234,753,823 18,408 400,00 $17S,728 6.874  352.89 €12 84.2 :‘

GROSS

CURRENT #OF  %OF AVERAGE REMG. ORIG

DESCRIPTION HALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
1001 - 2.000 $57.524 1 0.00 $97.524 7.250 35900 675  80.0
2.001 - 3.000 $1,616,364 7 0.05 230,909 5251 35355 €83  79.3
3061 4.000 $61.079,076 248 1.89 $248,297 4918 35933 674 738
4.001 - 5.000 $363,250,489 1.684 1nn $215,707 5674 35920 647  78.2
5.001-5.000 $341,095.765 4959 29.09 $189,775 5464 35884 620 789
5.001 - 7.900 $346.875.440 5.510 29.27 $171.847 7033 35879 606 819
7.001 - 8.0C0 $642,378,917 4,068 19.86 $157.910 7550 35389 594 849
3001-9.000 $232.076,383 1.536 7.7 $151,091 7963 35885 533 827
2.001 - 90.000 $39.378,796 324 122 $121.539 9.030 35875 573 838
19.001 - 11.000 $5.519.791 &7 0.7 $96.038 10079 353.99 S50 813
11.001 - 12,000 $1.276.382 12 0.04 $106.3668 10.867 35865 598 847
12.204 - 13.000 $114,887 2 0.00 $57,443 10410 35050 528 744
6.400 $3,234,750,823 18,408 100.00 $175,726 6.874 35089 612 842

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securitiex discussed in
this communication and will be superseded by the informarion set forth in the final offering materialx.
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]
muNthe Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capinal Markars Company

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
<=8.000 $195,500 1 0.01 $195.500 5.875 353.00 623 85.0
9.001 - 10.000 $843,5%6 4 0.03 $210,899 $.887 35335 607 83.0
10.001 - 30.500 $6,187.560 28 0.18 $220,984 4965 35330 689 78.6
10.501 - 11.000 $26,585.626 133 0.82 $199.742 §.022 3535 654 80.5
1.601-11.500 $50473.356 262 1.58 $192.648 5.362 357.87 @78 73.9
11.501-12.000 $145435861 7129 4.50 $199,569 5.589 35785 663 79.1
12.001 - 12,500 $243,061,337 1,174 7.5 §207,037 5.801 35846 648 794
12.501 - 13.0C0 $509.151.416 2.513 15,724 $202.607 6.142  358.82 632 793
13.001 - 13.500 $638.960,403 3.2 19.75 $197,576 6479 35908 611 79.7
13.501 - 14.000 $610.627,592 3.508 18.89 $174.087 - 6.963  350.02 600 813
14.001 - 14,500 $387.823,378 2388 11.99 $162,405 7.447 35908 595 834
14.501 - 15.000 $302,095,133 1,966 9.37 $154,168 7.912 358.00 587 84.6
15.001 - 15.500 $147,360,250 1,061 4.56 $138,888 8402 358.04 578 84.5
15,501 - 16.000 $92444473 718 2.86 $128,.753 8872 35901 573 85.0
16.001 - 18.500 $37.354.679 320 118 $116,733 9.348 35896 570 84.8
16.501 - 17.000 $20.671.815 188 0.64 $109.956 9.626 35887 sS&4 &.1
17.001 - 17.500 $6,350.765 83 020 $93.3%4 10320 359.07  s52 80.7
17.501 - 18.000 $3,284,731 45 0.10 $72,994 10.882 35911 554 81.0
13.001 - 18.500 $2.453.088 36 0.08 368,141 11,338 35047 550 78.3
18,501 - 19,000 $2,149.455 23 0.07 $74.119 11,933 359.16 sac 83.4
18.001 - 19.500 $219,001 3 0.0t $73,000 12,187 35951  $30 744
11648 §1,234,755,823 18,408 100.00 §175,726 6874 35889 612 81.2 J

CURRENT #0OF % OF AVERAGE GROSS REMG, ORIKG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 $18.012.847 113 0.56 $159.406 7.802  358.80 597 81.4
1.128 $165,500 1 0.01 $195.500 $.875 350.00 628 85.0
1.500 $2,317.596.197 12.805 7165 $180,992 6.863 359.39 606 81.1
2.000 $33.748.035 209 1.04 $161,479 8943 3872 82 82.0
3.000 $864,412,475 5.274 %72 $163.901 6.886 357.50 626 81.3
3180 $100,244 1 0.00 $100,244 8925  358.00 553 as.0
3.300 71927 1 0.00 $71.127 5850 35900 643 80.0
3.380 $143,765 1 0.00 $143,785 1.040 35800 383 87.7
5.000 $343,720 2 0.01 $171.860 7.215 350.00 689 80.0
7.000- $134,912 1 0.00 $134.912 8.150 359.00 598 90.0
L $3,234,753,823 18,408 100.00 $175,726 6.874 35889 612 81,2 ‘l

Recipients must read the informasion contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computationel! Materials supersedes any previously distributed collateral information relating to the securities discussed in
thix communicarion and will be superseded by the information set forth in the final offering materials.
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countW‘de Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capiral Markass Company

Aggregate
ARM and Fixed  34,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM  FICO LTV
1.000 $789.465.662 4,868 24.41 $162,175 8910 35749 B26 817
1.250 $1,068.362 T 0.03 $152,823 6.552 35879 642 84.2
1,500 $2,441,011.380 13,514 75.48 $180.628 6.863  359.34 607 81.1
2,000 $2,443,947 13 0.08 $187.996 7183 35883 630 79.4
3.000 $653.963 S 0.02 $138,793 6.876 35900 666 81.3
4.500 $76.500 1 0.00 $76,500 6.90C 36000 661 79.3
i
L $3,234,759,823 18,408 100.00 $175,726 6874 358,89 612 81.2 j

CURRENT #OF *% OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
2,001 - 3.000 $1,035,000 10 0.3 $103,500 595  357.91 671 79.2
3.001 - 4.000 $3,159,975 13 0.10 $243,075 5595 35820 661 83.9
4.00% - 5.000 $75.434,663 325 232 $232.107 . 4888  359.01 €77 79.0
5.001 - 6.000 $647.028.32¢ 3.024 20.00 $213.964 §.736  358.86 645 788
6.001 - 7.000 $1,325.080,139 7,040 41.09 $188,790 6.585 35893 812 8062
7.00% - 8.000 $788.483.173 4.9%2 24,33 $159.225 7.547 35882 596 83.7
8.001 - 9.000 $300.158.215 2206 9.28 $136.065 8493 15873 s77 844
9.001 - 10.000 $74.353.079 638 230 $116.,541 9.474 35865 S€9 84.4
> 10.000 $16.026,250 200 0.50 $80,131 10838 35904 555 80.5
! $3,234,759,623 18,408 100.00 $175,725 6874 3sgB9 612 81.2

CURRENT #OF  %OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1104 $200.500 2 0.0% $100,250 5434  360.00 601 90.6
0305 $117,564 1 0.00 $117.564 9.250 347.00 529 80.0
05/0S $370,825 2 0.03 $485,413 7.319 34849 588 71.9
08/05 $1.825.470 13 0.06 $140.421 7815 340.59 585 823
07/05 $1,455,464 14 0.04 $103.962 7.018 35089 603 80.3
0&/0s $1.865,070 13 0.05 $128,082 7360 35166 565 79.2
09/08 $7.159.987 47 0.22 $152,340 7.8%0 35235 589 784
1005 $8,355,505 52 0.26 $160,683 7859 35271 590 820
11708 $10777.385 75 0.33 $143.698 7420 33462 606 815
12/C5 $25.381,275 127 0.78 $199.853 6847 35504 640 82.0
0V/C6 $24.944,304 145 8.77 $170,851 7.080 35600 6%2 79.0
02/C8 $22.768696 137 6.70 $165.135 7353 35702 617 82.9
0XCE $108,144.885 666 3.34 $162,380 7.078 358.03 620 82.4
04/06 $226.794.204 1,199 7.0% $189,153 5814  359.00 619 81.3
05/06 $112.986,333 600 3.49 $188,31% 6.666  360.00 622 81.3

Recipiensy must read the infor d in the antached sta Do not use vr rely on this information if you have not received or reviewed
the statement. If you have not received the statements, call your Countrywide Securities accouns repr ive for her copy. The collateral
informatinn set forth in the Computational Materials supersedes any previvasly distributed collateral information relating to the securities discussed in
this commaunication and will be superseded by the information set forth in the final offering materials.
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| cou“they Computational Materials For

- SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Coumtrywide Capital Markers Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
08/06 $804,094 4 0.02 $201.024 8.088 34080 576 75.0
07/08 $510,111 4 0.02 $127.528 5538 35050 508 78.7
08/06 $804,687 ? 0.02 $114,952 7070 35t62 570 315
09/08 $6.591,809 o) 0.20 $199.752 6.658 35240 610 74.5
1706 $11.735.633 77 0.38 $152.411 7.7 35354 621 81§
11/06 $39.356.567 286 1.22 $137.610 7.013 35485 633 793
12/08 $106.606,832 561 3.30 $161.280 6.778 35538 638 79.9
01/07 $79.045.358 486 2.44 $162,645 6.682 356.29 639 80.3
0207 $53.801850 283 1.66 $190,112 6.858 357.03 620 810
X7 $123.879.135 758 333 $183.429 - 7311 35807 608 821
04/07 $1,114,953.881 6286 34.47 $177.371 6.898  359.0¢ 609 817
0%/07 $1.142,172,237 6423 35.31 §177.825 6.798  360.00 608 80.9
08/07 $951.280 8 0.03 $158,547 6707  360.00 813 82,7
$3,234,759,823 18,408 100.60 _ $175726 6.874 35389 612 81.2

Recipients must read the information conrgined in the antached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If vou have nnt received the n1, call your C ywide Securitiex account repr ive for her copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating 1o the securities divcussed in
this communicarion and will be superseded by the information set forth in the finaf offering materials.
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Countrywide

SECURITIES CORPORATION

A Courtrywids Capital Markats Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed  $822,813,778
Detailed Report
Summary of Loans in Statistical Calculation Pool Range
(As of Caleulation Date)
Total Number of Loans 3475
Total Outstanding Balance $822,813,778
Average Loan Balance $236,781 $16,480 to $1,042,000
WA Mortgage Rate 6.737% - 3.875% to 12.250%
Net WAC 6.228% 3.366% to 11.741%
ARM Characteristics
WA Gross Margin 6.386% 2.825% to 11.750%
WA Months to First Roll 32 12 to 36
WA First Periodic Cap 1.961% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.363% 1.000% to 2.000%
WA Lifetime Cap 13.562% 10.300% to 19.250%
WA Lifetime Floor 6.803% 2.750% to 12.250%
WA, Origina!l Term (months) 358 120 to 360
WA Remaining Term {(months) 357 113 to 360
WA LTV 79.92% 21.05% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 625
WA DT1%
Secured by {% of pool) istLiens 99.71%
2nd Liens 0.29%
Prepayment Penalty at Loan Orig (% of all loans) 78.02%

Top S States; Top 5 Prop: Dot Types: Pumpose es ¢ Cod Grades Orig PP Term
CA 46.21% | SFR 78.15% | STATED 56.94% | RCO 64.40% | OO 97.67% | A 88.06% | 0 23.98%
FL 5.27% ! PUD 13.87% | FULL 42.90% | PUR 28.31% | INV 1.481% | A- 471%{ 6 0.06%
NY 4.79% | CND 4.89% | SIMPLE 0.16% | RNC 7.29% | 2H 0.92% B 4.94% 12 5.72%
MA 3.52%| 2 FAM 2.15% . Cc 201% 28 15.75%
NJ 3.15% | 4 FAM 0.41% C- 0.23% | 36 42.35%

D 0.05% | 60 12.14%

Recipients must read the information contained in the antached statement. Do not use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Countrywide Securities account reprevensative for another copy. The collateral

information set forth in the Computational Materials supersedes any previously disrriduted coilateral information relating to the securities discassed in

this cammunication and will be superseded by the information set forth in the finel offering marerials.
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- Z
‘ cou“tWIde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Courtrywida Capital Markars Cempany

Group 4
ARM and Fixed $822,813,778
Detailed Repqrt_

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO L
2/28 LIBEM $96,518,513 532 1173 $161,426 7135 35788 617 a9
2/28 LiBEM - 1O $28.285.379 6 344 $294.63¢ 6.313 35887 656 81.5
327 LiBeM $381,696.977 1,725 48.39 $221,274 6908 354888 609 81.8
327 LUBEM - 1O $84,506,025 278 10.27 $303.979 6,207 35836 544 8.6
10Y¢ Fixed $181,395 3 0.02 £60.465 8.638 116.46 657 774
15Y¢ Fixed $6,340,835 386 0.77 $178.129 8.594 178.15 634 ‘78.7
15Yr Fixed - 2nd $90,527 1 0.01 $90.527 10.875 173.00 673 100.0
15Yr Fixed - CC $162,292 2 0.02 $76,146 9123 17983 S63 78.4
20Yr Fixed $398.254 3 0.05 $132.754 7072 23533 667 63.7
20Yr Fixed - 2nd $408.474 ] 0.05 $57.746 . 10.832 23690 660 92,6
25Yt Fixed $250,777 1 0.04 $290.777 6.250 297.00 6398 834
30Yr Fixed $185,571,438 675 22.85 $274,921 6.553 358,57 636 75.3
30Yr Fixed - CC $29.866.813 17 3.63 $387.881 €.074 35965 696 69.3
30Yr Fixed - 1O $6.835.582 17 0.8t 8390327 6.472 35397 649 75.3
30/1S Fixed Balloon - 2nd 31,872,710 23 0.23 $81.422 10.591 178.88 €55 87.5

$822,813,778 3475 100.00 $236,781 .- 6,737 35569 625 79.9 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG N

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
ARM 2860 $591,006,803 2,631 71.8 $224.632 6.816 298.75 €18 81.9
Fixed 120 $181,395 3 0.02 $€0.465 8.636 11548 857 77.4
Ftred 180 $3.456,184 B2 1.03 $138,330 7.571 177.84 638 816
Fixed 240 $804,728 9 0.10 $89.414 9023 23513 663 78.3
Fized 300 $290.777 1 0.0¢ $200,777 6250  297.00 698 83.4
Fized 360 $222.073.800 783 26.99 $288.783 8.486 1353.73 644 74.5
$822,813,778 3475 100.00 $236,701 6.737 15569 625 79.9

CURRENT 20OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TODTAL BALANCE WAC TERM FICO LTV
$0.01 - $25.000.00 $16.480 1 0.00 $16.480 10.500 239.00 583 84.0
$25.000.01 - $50,000.00 $2.447.811 56 0.30 $43.211 8.965 338.87 s8¢ 728
$50.000.01 - $75,000.00 $12,469.035 196 1.52 $63.618 8331 339.95 601 79.4
$75,000.04 - $100,000.00 $25044 645 284 3.04 $88,185 7.601 348.57 610 80.8
$100,000.01 - $150,000.00 $85465685 685 10.38 $124.767 7.218 35493 616 81.3
$150.000.01 - $200,000.00 $83.874.881 494 10.44 $173.836 6972 35542 €10 799
$200.000.01 - $250,000.00 $31,441.796 363 9.90 $224,358 6.808 35720 520 80.4
$250.000.01 - $300.000.00 $80,145928 219 7.31 $274.639 6.782 35830 614 814
$300.000.01 - $350.000.00 $107.425.614 323 13.06 $332.587 6.837 35833 626 80.7
Recipients must read the informarion ined in the attached statement. Do mot use or rely on this information if you have not received or reviewed
the statement. If you have mot received the statement, call your Coantrywide Securities account repr ive for her copy. The collateral

information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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_ cou“thev Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Caplzal Markers Cempany

Group 4
ARM and Fixed $822,813,778
Detailed Report

OO0 200

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$350.000.01 - $400.000.00 $165,222,880 441 20.09 $374.655 6587 35825 624 803
$400.000.01 - $450,000.00 $79.869,561 187 9.72 427823 6420 35720 639 79.0
$450,000.01 - §500,000.00 $69,779,548 146 8.48 $477.945 6,502 35769 819 789
$500.000.01 - $550.000.00 518,913,902 32 2.08 $528,559 6.288 35397 665 79.2
$550.000.01 - £600,000.00 $16,045,388 28 1.95 $573.085 6.278 35921 653 76.6
$600.000.01 - $£50.000.00 $4,425,402 7 0.54 $632,200 S.363 35943 700 '84.6
$550,000.01 - §700,000.00 $2,704,649 4 0.33 $676.162 6306 35873 645 75.1
$700.000.01 - $750.000.00 $3,637,210 E] 0.45 $737.442 5849  358.80 697 78.3
$80C,000.01 - $350,000.00 $825,600 1 Q.10 $325.000 5625 360.00 711 75.0
$850,000.01 - $800.000.00 $870,000 1 0.11 $870,000 $.000 360.00 614 446
> $900.000.00 $2.040,980 2 0.25 $1,020,490 6.003 353.51 €47 §0.6

[ $822,813,778 3475 100.00 $236,781 8737 38569 625 79.9

CURRENT #4OF  %OF AVERAGE  GROSS REMG. ORIG
L DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FKO LTV
Alsbama $2.562.191 23 0.3 $111,400 7.%61 35383 614 84.4
Arizona $14.082472 82 pNa | $171.312 66850 35854 638 83.3
Arkansas $658,711¢ & 0.08 $109.785 7.504 357.84 61 854
Catifornia $380,218,595 1254 46.21 $303,205 6.375 35649 83§ 780
Colerado ' $16,888,924 72 2.05 $234.5414 6.508 353.05 635 83.2
Connecticut $7.840,918 28 0.95 $280.033 7.099 34865 599 80.8
Delaware $1,116,947 6 0.14 $186.158 7.243 354,14 584 788
District of Cotumbia $1.380.217 s o $313.369 7411 358.47 655 88.6
Florida $43.353.884 262 5.27 $165.473 7.430 355.75 620 82.1
Georgia $14.247.521 kA 1.73 $200.675 7.431 354.24 6% 85.0
Rawali $3.623,927 11 0.4 $329.448 B8.589 358.46 654 80.3
dano $2.339,368 15 0.28 $155.958 56510  359.38 8§28 84.0
Snats $21.383,699 109 260 $196.181 1.227 35887 616 82.4
indiana $4,270,411 37 0.52 $115.417 7862 35792 603 84.0
lowa $515,524 [} 0.07 $102.587 7.145 324.66 648 80.6
Kansas $3,372,859 26 0.41 $129.718 7043 358.89 618 76.0
Kentucky $2,885,925 20 0.35 $144,296 7135 35855 61t 80.9
Lousiana $2,723.381 0 0.33 $136.169 802 353.00 597 84.8
Maine $1.192,928 [ 0.44 $198.821 7406 353.50 605 826
Manytand $20265203 78 2.48 $267.963 6973 35902 608 788
Massachusatis $28,973,144 97 3.52 $298.692 6613 35556 604 80.2
Michigan $22.706,508 11 278 $161.039 711§ 358.63 618 81.4
Minnesota $12.159,178 57 148 $213.319 7.457 35336 629 85.2
Mississippi $1.857.911 17 0.23 $109.289 7.887 343.03 S93 84.7
Missouri $9,951,710 s 21 $125,971 7.591 356.85 601 84.9
Mantana §562,919 - 0.07 $112,584 7145 359.01 616 82.2

Recipients must read the information contained in the hed t. Do not use or rely an this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr ive for her copy. The collateral

information set forth in the Computational Materialy supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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L
cotn‘t‘W|€levv Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Coauntrywde Capizal Markatz Company

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT #0F %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
Nebraska $337.714 3 0.04 $112.85M 7.451 k}1:¥¢4 [k B86.3
Nevads $13637437  s9 1.66 $231,143 6918 35323 617 628
New Hampshire $2956.88 13 0.36 $227 449 6748 33297 615 TNT
New Jersey $25.954,143 105 315 $247,182 7275 35826 605 780
New Mexico $2.081.914 9 0.28 $231,324 7.774 357.80 612 83,7
New York $39.428.417 123 4.79 $320,524 6.889 357.17 608 77.0
North Carofne $6.727.052 45 0.82 $149.430 7345 35847 609 840
North Oaketa $591.813 6 0.07 $98,636 8237 J57.25 €09 821
Ohio $7.633.680 82 0.54 $147,955 7285 35248 G691 827
Okiahoms $1,069,526 12 0.13 $89.127 8281 33128 574 794
Oregon $7.366.939 37 0.90 $199108 - 6577 35629 632 783
Pennsyhvania $8,566,748 49 1.64 $174.832 6976 35851 603  80.5
Rhode Island $1.708,242 11 0.24 $154.658 7209 358.86 S87 765
South Caroiina $2.729,283 15 0.33 $181.952 7655 35683 €35 637
Tennessee $5,899.391 40 0.72 $147.485 1.277 354,44 616 871
Texas $24392.526 137 2.96 $178,048 7479 35500 631 838
Utan $2,816,155 15 0.4 3187.744 : 8.501 as53.93 643 84.7
Virginia $25,724,812 11 313 $231.755 8.844 357.47 607 81.1
Washington $16.983,024 77 2.06 $220.559 6.594 338.39 844 83.3
West Virginia $160.800 2 0.02 $80.400 8502 357.23 501 722
Wisconsin $3,952011 19 0.48 $208.001 7466 35649 638 825
Wyoming $242.086 3 0.03 $80.695 7416 35879 620 838
r $822,813,778 3,475 100.00 $236,781 6.737 356.69 625 79.9 J

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FRICO LTV
<= 60.00 §16.148.148 72 185 $224.280 6.449 35171 630 413
50.01 - 55.00 $11322.686 50 1.44 $236.454 6.438 35684 631  s27
$5.01 - 60.00 $14486509 56 178 $258,689 6495 38639 619 576
60.01 - 65.00 $20902.010 126 363 $237.318 8524 35197 62 628
65.01 - 70.00 $49977.187 196 5.95 $249.884 6657 35649 606 685
70.01- 75,00 $76.231.331 316 926 $241,238 8691 356.86 608 736
75.01 - 80.00 $289.829,768 1.236 3522 $234.4%0 5483 35746 636 79§
80.01-85.00 $129.267,298 524 15.71 $246,693 6728 357.16 610  84.2
85.01-90.00 $145343,768 561 17.66 $250,161 7020 35734 624 892
90.01 - 95.00 $29.343,085 135 3.57 $217,356 7459 35752 641 M5
95.01 - 100.00 $31461.888 183 3.82 $171,923 7.853 34780 655 995 )
{—— $822,813,778 3475  100.00 $236.781 8737 35669 625 799 ]

Recipients must read the information contained in the antached statement. Do not use or rely on this information if you have not received or reviewed
the statement, If you have not received the statement, call your Counrrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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Countrywide’

SECURITIES CORPORATION

A Caurtsywide Capinal Markars Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed

$822,813,778

Detailed Report

ge .

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

<= 4,000 $506.499 2 0.08 $253.250 3.916 35933 €66 79.4
4.001 - 4.5C0 $2.050,094 8 0.28 $341,682 ‘4454 35928 705 80.3
4.501-5.000 $18.323,4814 $9 222 $310,652 4.876 35946 669 7.8
5.001 - 5.500 $49,379,515 158 6.00 $312,529 5368 358.74 631 76.7
5.501 - 6.000 $150,016,878 499 18.23 $300,638 8,876 35595 649 765
8.001-8.5C0 $194,579.852 699 23.65 $278.369 6.346 357.76 628 ‘78.9
6.501 - 7.000 $167.050,120¢ 691 20.30 $241.751 6.818 357.50 618 80.0
7.001 - 7.500 $83.803.597 413 10.19 $202.926 7.335 357.08 610 410
7.301 - 8.000 $§74,945.801 378 an '$198.269 7.799 38779 599 8.6
8.001 - 8.5C0 837220996 228 4.52 8164734 8,307 35432 534 84.3
850t .9.0C0 $25.365,909 174 3.08 $145.781 - 8801 35493 s87 853
9.001 - 9.5C0 $8,913.411 &4 1.08 $139.272 9.256  357.30 575 84.9
8.501 - 10.000 $6,257.412 48 0.78 $130,363 9784  350.27 S84 88.6
10.001 - 10.500 $1,621.569 19 0.20 $85,346 10327 3229 560 820
10.501 - 11.000 $1,834,487 % 0.2 $70.557 10.857 23943 626 91.8
11.001-11.500 $448,407 6 0.05 $74,735 11384 226.13 622 94.4
11.501 - 12.000 $368,780 -] 0.04 $61.463 11.844  323.31 578 83.2
12.001 - 12.500 $107.971 1 0.01 $107,971 12250 359.00 512 63.5
[ $822,813,778 3475 100.00 $218,784 8.7137 35663 @625 79.9

CURRENT #0OF

GROSS

% OF AVERAGE REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WaC TERM FICD LTV
SFR $643,041,322 2753 78.15 $233.578 6.750 35663 623  79.7
PUD $112,518,551 419 13.67 $268,541 6.642 35819 629 812
CND $40.270.484 190 4.89 $211.950 6.6%0 357.58 635 815
2FAM $17.677.651 73 2.5 $242,160 8.991 35227 837 779
4 FAM $3,394.606 13 0.41 $261,124 8.574 35246 &7 1.2
IFAM $3.026.472 12 0.37 $252.206 893 3308 639 703
CNDP $2.446,304 10 0.30 $244,630 6.821  353.28 645 800
MNF ) $438,387 5 0.0 $87.677 722 35358 607 76.4

$822,813,778 3475  100.00 $236,781 6.737 35569 625  79.8

Recipients must read the information contained in the artached statement. Do not use pr rely on this information if you have not received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities account reprexentative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously divtributed collateral informartion refating to the securities discussed in

this communication and will be superseded by the information set forth in the final offering materials.
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2 Countrywide

SECURITIES CORPORATION

& Courtrywide Capital Markers Company

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

~ ARM and

Group 4

Fixed

$822,813,778

Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LV

RCO $529.837.083 2,183 64.40 $242,733 6.734  3§7.06 ©B14 785

PUR $232,912.919 1,026 28,3t $227.011 6.765 35679 &%) 838

RNC $60.013,775 266 7.29 $225,616 6.665 28287 625 77.0
$822,813,778 3,473 100.00 $236,781 8.737 356.69 625 799 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE . WAC TERM FICO LTV

Qo $803,830.014 3,368 97.67 $218.607 6.732 35877 825 80.0

NV $11,587.643 77 141 $150,489 7.086 349.40 847 758

2H $7,5%6,120 30 0.52 $253.204 6.766 39868 643 811
$822,813,778 3,478 100.00 $238,781 6.737  356.69 628 79.9 J

CURRENT #0OF % OF

AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE waAC TERM FICO LTV

- 120 $181,395 3 0.02 $60.465 863 11648 657 774

121 - 180 §8.456.184 62 1.03 $136.3%0 7.571 177.84 638 81.6

181 - 300 $1,095,508 10 0.13 $109.551 8287  252.28 673 79.7

301 - 380 $813,080.694 3,400 96.82 $239,141 6726 35874 62§ 79.9
$822,813,778 3475 400,00 $216,781 6.737 35669 €25 739 1

CURRENT 2 0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
STATED INCOME $468, 549,464 1.824 §6.9¢ $256,880 8.846 35619 63t 795
Full $352,981,489 1,645 42.90 $214,580 8.593 35735 6v7 80.4
SIMPLE $1.312.825 6 0.16 $218.804 6658 353.44 614 80.9
[ $822,813,778 1,475 100.00 $236,781 8.737 356.69 625 199

CURRENT 3 0OF % OF AVERAGE

GROSS

REMG.

ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
801 - 820 $£368,800 2 0.04 $184.400 5793 35000 607 800
781 - 800 $5513862 19 0.67 $290.203 8.116 35843 730 734
761 - 780 $12.139.503 40 150 $328.438 5.884 356.14 771 780

Recipients must read the informarion contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
infarmation set forth in the Computarional Materials supersedes any previousty distributed collateral information relaring to the securitiex discusxed in

this communication and will be superseded by the information set forth in the final offering matericly.
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.
C‘ou“the Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markets Company

Group 4
ARM and Fixed $822,813,778
Detailed Report '

CURRENT #OF %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
741 - 750 15,705,822 48 191 $327,198 5887 357.02 749 745
721720 $15520673 70 237 $278.867 6083 3526 730 798
701 - 720 $34.052826 127 4.14 $258,132 628 35778 710 803
831 - 700 $53.444,604 203 6.50 $263.274 6.276 35569 683 805
€61 - 680 $33,549668 333 10.15 $250.900 6444 35604 670 813
541 - 850 $99,.847,592 412 1243 $242,349 6.586 35548 651 808
621 - 640 $90,052528 378 11.42 $248,552 6675 35522 630 818
601 - 820 $112.777,033 466 13.71 242,011 6796 35654 610 817
581 - 800 $32,872,774 414 11.29 $224.330 §.961 235807 591 80.7
S61 - 530 $78.393,253 368 9.53 $213,025 . 7.044 35680 SO 78
541 - 580 $49,702267 248 8.04 $200412 7.184 35810 551 78.2
521 - 540 $44,673,516 208 5.43 $214,777 7.358 35879 531 76.0
501 - 520 $24,015213 133 2.92 $180,566 7.658 35833 512 750
<= 500 $1.283,738 6 0.16 £213,956 8406 35859 499 728
$822,313,778 3,475  100.00 $236,781 6.737 35663 625 799

CURRENT #0OF %OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $724,548,345 2950 88.06 $245,610 6665 358.75 632 80.5
A- $38,781,937 178 4T $217.876 6990 35511 583 ne
8 $40.677.683 24 494 $181,598 7.261 35542 570 75.6
c $16,500636 107 2.01 $154,212 7.818 35570 565 71.3
c- $1,914,325 13 0.23 $147.256 7.546 35731 538 68.5
D $390.650 3 0.05 $130.217 7774 360.00 538 66.6
$822,813,778 3,475  100.00 $236,781 6.737 .3566% 625 79.9

CURRENT #0F % OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANGE LOANS TOTAL BALANCE WAC TERM FICO LTV
0 $197,322.086 795 23.98 $243.205 ‘704t 35547 611 80.3
6 $474,853 2 0.06 $237 427 7776 35000 662  87.0
12 $47.095662 160 572 $294,348 6.836 35855 528 81.1
24 $129.602733 574 15.75 $225,782 6794 357.89 627 813
6 $348,467.254 1,556 42.35 $223.951 6617 35656 528 807
60 $99.350.189 388 12.14 $257,346 6410 35512 648 73.9
[ $822,313,778 3475  100.00 $216,781 6737 35669 625  79.9 _-l

Recipients must reed the information contained in the attached statement. Do not gse or rely on this information if yok have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials superxedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials,
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Countrywide

SECURITIES CORPORATION

A Countrywido Capinal HMarker: Campany

Countrywide Asset-Backed Certificates, Series 2004-5

Computational Materials For

Group 4
ARM and Fixed
Detailed Report

$822,813,778

wa CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG

CESCRIFTION MTR BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV
7-12 12 [7C- 3 IT M 008 $4956812 7750 348,00 628 69.0
13.18 17 $7.901,331 47 1.34 $168,114 7699 35193 588 80.9
19-24 22 5116758037 587 1978 $200,960 683 35332 6828  a1.9
2531 3 $23,665.259 124 4.00 $190,349 8991 35458 639 808
32-37 35 $442,188,611 1,878 74.82 $235.456 8770 353.21 814 82.0
L $591,006,893 2,631 100.00 $224.632 §.838 83.75 618 81.9

RA §

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV

2.001 - 3.000 $365.774 3 0.15 $289,591 5144 358.78 645  79.6
2,001 - 4,000 $19.778379 &4 3.38 $309.037 4896 35940 672 780
4.001 - 5,000 $63,828,059 233 10.80 $273.940 £835 35034 649  80.1
5.001 - 6.000 $176.422.258 6% 20.85 $255,684 .. 6469 358.68 613 799
8.001 - 7.000 $165.402313 715 27.9 $231,332 6968 35862 615 826
7.001 - 8.000 $84,757.329 484 16.03 $185,780 7469 35869 606 848
8.001 - 9.000 $59.092408 353 10.00 $157.401 7839 35862 535 840
9.001 - 10,000 $9,568558 72 1.62 $132,897 9.364 35809 86 8.1
10.001 - 11.000 $1,101,223 14 0.19 $78.659 9.691 35900 575 873
11.001 - 12.000 $190,504 3 0.03 $63.531 11.857 35682 588 883
lias $591,006,893 2,631  100.00 $224,632 6816 35875 618  B1.9

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL  BALANCE  WAC  TERM FICO LTV
10.001 - 10.500 $324,000 1 0.08 $324,000 4,300 359.00 764 80.0
10.501 - 11.000 $4872065 2 0.82 221,458 4916 36881 700 799
11.001 - 11,500 $10.144506 48 172 $220.535 5368 35812 688 802
11.501 - 12,000 $31,986320 123 541 $259.869 5482 35822 665  78.8
12,001 - 12.500 $44891087 178 7.60 $250,784 5813 35853 654 808
12,501 - 13.000 $106,977,617 417 18.10 $256.541 6.183 358.81 631 80.4
13.001 - 13,500 $121738373 471 2080 $258,468 6471 35212 513 807
13.501 - 14,000 $103482637 42 17.51 $228.944 6989 15882 608 820
14,001 - 14.500 $85118232 33 11.02 $195.550 7513 35874 601 845
14.501 - 15.000 $51.872.645 269 8.78 $192,835 7.949 38846 585 848
15.001 - 15.500 $24.584.367 137 418 $179.521 84S0 35854 S3 848
15.501 - 16.000 $15249.275 100 258 $152,453 8.960 35860 587 865
16.001 - 16.500 $5450,008 40 0.92 $136,250 9276 338.54 515 @74
16.50% - 17.000 52877664 21 0.49 $137,032 9861 358.55 S04 892

Recipients must read the informativn conteined in the attached statement. Do not use or rely on this information if you have not received or reviewed

I

the statement. If you have not received the statement, coll your Countrywide Securities account repr

information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the informatinn set forth in the final offering marerigls.
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oo B
countWIdey | Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markets Company

Group 4
ARM and Fixed $822,813,778
Detailed Re ort'

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE GLOANS TOTAL BALANCE WAC TERM FIiCO LTV
17.00% - 17.500 $654.353 6 0.1 $109.059 10.352 357.26 546 83.4
17.501 - 18.000 $403,761 8 0.07 $50.470 11,149 35742 548 75.2
13.001 - 18.500 $121.460 2 0.02 $60,730 11333 358.00 S81 87.3
18.501 - 19.000 $160,452 3 0.03 $53.454 11848 353.00 8515 818
18.001 - 19.500 $107.971 1 0.02 $107.971 12250 353.00 512 835
13.562 $591,006,893 2,631 100.00 $224,632 6,816 35375 618 81.8

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LY
1.000 33,698,797 21 0.63 $178.133 7.545 353.86 621 85.2
1.500 $402,041,961 1,616 63.03 $248,783 6707 35232 €12 81.7
2.000 $4.180.797 19 o7 $220.042 6.555 35320 654 76.9
3.00 $180950.426 974 30.62 $185,781 - 7.049 35747 631 &.4
7.000 $134.912 1 0.02 $§134.912 8.150 359.00 98 90.0
[ $591,006,883 2,631 100.00 $224,632 64816 35375 618 819 J

CURRENT #OF % OF AVERAGE GROSS - RENMG ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM. FICO LTV
1.000 $162485984 882 2749 $184.224 7.063 35744 632 5.4
1.25C $240.625 2. 0.04 $120.312 7.61% 352.00 590 84.4
1.500 $422,775.944 1,744 72.38 $245,284 6.722 359.24 6¥3 8t.7
2.000 $504.340 3 0.09 $168,113 7.258 353.38 610 75.1
$591,006,893 2,631 100.00 $224,632 6.816 353.75 618 819

Recipients must read the information ¢ ined in the attached Da not uxe or rely on this information if you have not received or reviewed

the statement. If you have rot received the statement, call your Countrywide Securities acvount reprexentative for another copy. The collateral
informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities dixcussed in
this communication end will be superseded by the information set forth in the final offerinyg marterials.
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Countrywide:

SECURITIES CORPORATION

A Courtsywide Capital Markers Company

Countrywide Asset-Backed Certificates, Series 2004-5

Computational Materials For

Group 4
ARM and Fixed
Detailed Report

$822,813,778

CURRENT  #OF % OF AVERAGE

. GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LY
2.001 - 3.000 $189.974 2 0.03 $99.987 8.065 35850 608 809
3.001 - 4.000 $1.514,758 (] 0.26 $252,460 5522 357.92 680 842
4.001 - 5.000 $20.965,755 67 3.58 $312922 4,891 35938 672 782
5.061 - 6.000 $122.798,111  4S2 20.78 $271,677 $.737 358,15 643 80.0
£.009.7.000 $244,952,788 995 41.43 $246,184 6.585 38877 617 a1
7.001 - 8.000 $130,8684,807 548 22.14 $201,952 7.555 358.57 603 ‘84.0
8.001 - 9.000 $53.992271 335 9.14 $161.1714 8497 38815 591 88.2
9.001 - 10.000 $13.787.711 99 233 $139.270 9.465 35809 575 88.7
> 10.000 $1,930,718 27 0.33 $71.508 10832 35773 S44 79.7
$591,006,8693 2,631 100.00 6.816 35675 618 819

$228,632..

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE = WAC TERM FICO LTV

05/05 $495.612 [ 0.08 $495612 7.750 34300 628 630
08/05 $443,446 4 0.08 $110.861 7.892 34960 S76 805
o71es $564,404 4 0.10 $141,101 7.471  3507¢ €7 B80S
0805 $353,413 2 0.06 $175,707 7063 35118 540 @878
005 $2.820.157 17 0.48 $165.892 7.821 35242 597 8a.1
10/05 $2,508,095 14 0.42 $179.150 7.542 35135 587 80.8
1108 $1,375,230 8 0.23 $171,504 8.040 35412 578 817
1205 $7,132.844 EY) 1.21 $209,790 6.991 35500 650 812
01106 $8.370.879 5o 1.42 $167.418 7.435 35500 623 734
02/06 $6,217.336 k14 1.05 $168.036 7334 357.06 625 822
0306 $32,551.647 186 5.51 $175.083 7.084 35302 632 829
0406 $43,392,046 193 7.34 $219,152 6.833 353.00 628 &8
05/06 $18,919,321 74 320 $255,675 6418 36000 623 800
06/06 $345,597 1 0.06 $345,597 8.500 35000 574 80
07/06 $449,339 3 0.08 $149,795 6.624 35043 503 746
09106 $375,373 4 0.15 $218,843 7.005 35283 600 854
10/06 $2,325.233 13 0.39 $178,864 7.241 35353 640 8.8
11/06 $6,145.914 39 1.04 $157.588 7.853  354.83. 623 826
12106 $19.583.534 100 331 $195,635 6932 35531 642 785
01/07 $11.853.721 85 2.01 $182.365 7.206 35629 640 -3 %4
02/07 $12401320  §2 2.10 $233.487 7.331 38705 604 .9
ooz $33633,686 160 570 $210,585 7420 35807 &2t 838
o407 $178.733.805 771 30.24 $231.821 6.799 35000 621 823
85/07 $199,199,722 793 3371 $251,198 6.546 36000 €06 817
'0@07 $264,570 1 0.04 $264.570 7.375 350.00 560 90.0
i $591,006693 2,631  100.00 $224,632 6816 35875 618  B19

Revipients must read the informartion coniained in the attached statement. Do not use or rely on this information if you have not received or reviewed

vh

the statement. If you have not received the statement, call your Countrywide Securities account repr

information set forth in the Computational Marterials supersedes any previously distributed collateral information relating to the securiries discussed in
this communication and will be superseded by the information xet forth in the final affering materials
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Countrywide’

SECURITIES CORPORATION

A Countrywida Capitat Markars Cempary

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report
Summary of Loans in Statistical Calculation Pool Range
(As of Calculation Date)
Total Number of Loans 25,284
Total Qutstanding Balance $4,384,996,537
Average Loan Balance $173,430 $4,458 to $1,042,000
WA Mortgage Rate 6.852% - 3.875% to 14.000%
Net WAC 6.243% 3.366% to 13.491%
ARM Characleristics
WA Gross Margin 6.400% 1.172% to 12.950%
WA Menths to First Roll 33 6 to 36
WA First Periodic Cap 1.804% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.379% 1.000% to 4.500%
WA Lifetime Cap 13.648% 7.000% to 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term {(months) 355 120 to 360
WA Remaining Term {manths) 354 113 to 360
WA LTV 79.53% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 615
WA DT1%
Secured by (% of pool) st Liens 99.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig (% of all loans) 72.64%

Top 5 Stat Top 5 Prop: Doc Types: Purpose Codes QOcc Codes Grades Orig PP Temn
cAa 34.04%| SFR  77.12% | FULL  60.24% | RCO  61.86% | OO 97.40% | A 8277%| 0 27.36%
FL 746%| PUD  13.18%| STATED 39.72% | PUR  30.82% | INV 1.97% | A- 4.92% |6 0.04%
NY 5.12% | CND 5.34% | SIMPLE 0.05% | RNC 7.31% | 2H 0.63% |8 6.90% | 12 5.08%
™ 417% | 2FAM  2.94% - c 4.28% | 24 12.58%
L 347%| 3 FAM 0.62% C- 0.78% | 36 43.71%

D 0.35% | 60 11.23%

Recipients maust read the information

din the

tHorhed

Do not use or rely on this information if you have not received or reviewed

the siatement. If you have not received the statement, coll your Countrywide Securities account representative for another copy. The collareral
information set forth in the Computational Matericls supersedes any previously distributed collateral informarion relating to the securities discussed in

this communication and will be superseded by the information set forth in the final offering materials.
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=
' countmde Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Countrywida Capltal Markars Cempany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
30Y LIBEM $200.500 2 0.00 $100,250 6484  350.00 601 80.8
2728 LIBEM $443.600.312 2,673 10,12 $165.956 7.090  352.12 61V 81.3
2728 LIBEM - 1O $109,271,338 417 249 $262,042 6.209 3s58.88 650 82.1
327 LIBEM $2.323.211.457 12.801 52.98 $167,125 6.968 388.96 60S 81.0
327 LUIBEM - 10 $358,476,216 1415 8.18 $253,340 6.207 35937 642 823
10Yr Fixed $662,417 9 0.02 $73.602 7531 117,23 614 83.9
10Yr Fixed - 2nd $57.012 3 0.00 $19,024 10412 11693 825 86.9
15Yr Fixed $77.883,047 678 1.78 $114.872 6969 179.08 €06 703
15Yr Fixed - 2nd $2.532,901 79 0.c8 $32,062 10.824 17594 638 92.8
15Y¢ Fixed - CC $5.013.584 4 0.1 $113.845. = 7.527 178.89 598 63.0
20Yr Fixed $7,815,265 61 0.18 $128,119 7105 237.48 814 75.2
20Yr Fixed - 2nd $3,549,104 &9 0.08 $39.878 11118 236.23 649 93.6
25Yt Fixed $776.883 S 0.02 $155,379 6.557 29622 681 74.0
30Yr Fixed - 2n¢ $141,687 4 0.00 $35,422 10921 357.82 708 93,7
30Yr Fixed - CC $104,317.429 408 2.3 $255.680 8273 35849 €79 68.2
30Yr Fixed $905,237,359 5,048 20.64 $179,326 | 6.748  359.06 &2 75.3
30Y: Fixed - 1O $26.331,754 106 0.60 $248,413 6.357 35930 647 76.5
30/1S Fixed Batloon $2,247,068 18 0.05 $124,837 792 17769 601 76.3
30/15 Fixed Balloon - 2nd $13,871,132 324 0.31 $42.195 10.532 177.26 653 98.2

L $4,384,996,537 25,284 100.00 $173,430 6.852 35441 e18 79.5

CURRENT #0F % OF AVERAGE GROSS ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
ARM 360 $3,234,759,823 18,408 T $175,726 6.874  258.89 612 B1.2
Fixed 120 $719.489 12 0.02 $59.957 779 117,28 615 €5.8
Frred 180 $101.347,732 1143 231 $88.683 7603 17871 813 747
Fixed 240 $11.364.370 150 0.26 $75.782 8358 23709 625 80.9
Fixed 300 $776.893 5 0.02 $155,379 8.557 296.22 681 74.0
Fixed 360 $1,036,020,230 5.566 2.8 $186.135 6.690 350.10 627 74.8
( $4,384,996,537 25,284 100.00 $173,430 6852 35441 615 735 J

CURRENT $OF %OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

$0.01 - §25.000.00 $2,769.198 139 0.06 $15.922 10613 19519 €35 94.6

$25,000.01 - $50.000.00 $27.881.591 630 0.64° $41.002 9.257 283.63 604 76.7

$50.000.01 - $75,0600.00 $138.271,902 2,167 315 $63.808 7979 33@s4 603 0 773

$75,000.01 - $100,000.00 $288.016,447 3,247 8.57 $88,702 7408 343,02 &4 785

$100,000.01 - $150,000.00 $816.277,34 6,533 18.62 $124,947 7.127 353.49 609 80.1
Recipients must read the informarion o ined in the hed stat Do not use or rely on this information if you have not received or reviewed
the statement, If you have nut received the statement, call your Countrywide Securities account representative for anather copy. The collaterol!
information xet forth in the Compatational Materials supersedes any previously distributed collateral information relating to the securities discussed in

this communication and will be superseded by the information set furth in the final offering materials.
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. .
counthev Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5
A Countrywido Capital Markets Campany

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report
CURRENT 20fF  %OF AVERAGE  GROSS REMG. ORKG
DESCRIPTION BALANCE LOANS TOTAL BALANGCE WAC TERM FICO LTV
$150.000.01 - $200,000.00 $819,540,838 4,693 18.68 $174.630 6.887 39837 &1 79.2
$200,000.01 - $250.000.¢0 $880.834,258 3,034 15.59 $224,434 8.690 35655 814 79.5
$250,000.01 - $300,000.00 $555,597.184 2,027 12.67 $274,098 6.606 357.91 616 79.9
$300.000.01 - $350,000.00 $393,436.927 1.214 8.97 $324,083 6.542 357.84 623 80.9
$350.000.01 - $400,000.00 $290,165346 732 6.69 $374,892 6.504 356.15 628 B80.4
$400,000.01 - $450,000.00 $146,879,254 344 335 $426,975 §.378 357.05 634 ‘793
$450,000.01 - $500,000.00 $127,791,014 267 2.91 $478,618 £.459 357.64 633 78.7
$500,000.01 - $550,000.00 $32.274.824 -3 0.74 $529.095 6.384 353,17 846 78.0
$550,000.0t - $800,000.00 $29,883.601 52 0.68 $574.685 8.285 359.15 641 76.0
$600,000.01 - $850,000.00 $8.258.838 13 0.18 $635.295 . 5.898 355.00 674 68.4
$650,000.01 - $700,000.00 $3,379,649 H 0.08 $675,030 - 6395 3599 638 748
$700,000.01 - $750,000.00 $10.232,820 14 023 $730.916 6.128 359.0t 657 T35
$750,000.01 - $800,000.00 $2.324,169 3 0.08 $774.723 5919 359.33 048 57.8
$200,000.01 - $850,000.00 $3,286,564 4 0.07 3821641 6273 359.75 671 648
$850.000.01 - $900,000.00 $370,000 1 0.02 $870.000 5.000 35000 614 446
> $900.000.060 $3.924,648 4 0.09 $881,162 6.090 353.50 652 59.9
$4,184,996,537 25284 100.00 $173,430 8.852 3s4.41 61s 795

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE (OANS TOTAL SALANCE WAC TERM FICO 1824
Alabama $13.742,320 185 045 $106.714 7.730 35253 598 852 -
Alaska $1.869,652 9 0.04 $207.739 7.711 358.19 619 83t
Arlzong $93,191.274 €31 213 $134.864 6.807 35443 626 81.8
Arkansas $11.377,79 108 0.26 $105,350 7734 35484 610 885
Caifornia $1.492.741,212 6,283 34.04 $237,584 8400 38582 626 76.8
Colorado $108.401.507 606 247 $178.880 6587 35593 @625 822
Connecticut $57.737.500 310 132 $186.250 7.181 35464 598 79.5
Delaware $10.342,585 €5 024 $159.117 7.331 348.96 597 80.2
District of Columbia $7.028,16¢ 33 Q.18 §212.314 7257 35845 &7 T2
Florida $327.006,.273 2,306 746 $141,807 7418 35399 613 821
Georgia $94,005245 648 2.15 $145.209 74814 35342 606 84.6
Hawal} $35.344,061 147 0.81 $240,436 8716 35299 624 75
ldahe $16,840.517 132 038 $127.580 8678 35187 622 795
linois $151.548,928 932 3.47 $154,732 7432 354497 613 808
Indiarea $39,784 385 380 091 $104,696 7.392 35456 6 82
lows $8,186.556 92 0.19 $88,984 7861 34744 610 82.2
Kansas $15473488 122 03s $125.832 7609 352684 811 846
Kentucky $15.540,669 152 0.35 $102,241 7.214 3%0.74 608 8.3
Louslans 825219742 2232 038 $108,706 7.681 34501 593 a5
Maine $10.446,760 T 024 $147.437 7.239 352,39 5§90 9.0
Maryland $104,818.767 549 2.3% $190,927 7.149 35689 603 80.1
Recipients maxt read the information ¢ ined in the attached st t. Do not use or rely on this information if you have not received or reviewed

the statement. If you have not received the statement, call your Counmrywide Securities account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this commaunication and will be superseded by the information xet forth in the final offering materials.
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Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5
A Cauntrywida Capital Markats Compary

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #OF  %OF AVERAGE
DESCRIPTION BALANCE LOANS TOTAL DALANCE WAC TERM FICO LTV
Massachusetts $150,041.877 666 3.42 $225.288 8734 35653 604 767
Michigan $120.257.214 952 274 $128,321 7351 35830 603 818
Minnesota §71,148241 400 1.62 $177.871 7139 3578 62 8.1
Mississippi $13.971.716 134 0.32 $104,267 7.574 34162 604 a7.4
Missourl $65420.937 579 1.49 $112,995 7.474 35159 810 84
Montana $4.872516 39 0.1 $124,933 7.003 38532 618 a3
Nebraska $5.941.427 53 0.14 $100,702 7201 35548 624 81.8
Nevada $85.086.192 466 1.94 $182,588 6824 35035 615 81.3
New Hampshire $30,778.437 200 0.77 $163.892 6833 35444 602 775
New Jarsey $135920337 695 310 $195582 .. 7313 35508 S92 780
New Mexico $10.070.468 2 0.23 $133.868 - 7.330 35110 &9 844
New York $224.714.466 969 512 $231.503 6.843 33420 538 T30
Morth Cargina $52,763,104 404 120 $130,602 7.381 - 35427 605 874
North Dakota $2079012 20 0.05 $103.951 6048 31004 €22 802
Ohio $57,139.038 S04 1.30 $113.37 7490 35177 613 --%:]
Oklahoma $17472570 187 0.40 $93.438 7.762 34038 806 85.2
Oregon $43.582.065 315 14 $154228 6702 35529 627 8L
Pennsyhvania $72.434.808 553 1.65 $130,385 7.184 34978 599 796
Rhode Istand $18.357.410 108 042 $169,976 6803 35630 601 76.1
South Carolina $18.325.244 144 042 $127.253 7.644 35237 608 85.9
South Dakota $1959493 23 0.04 £85,195 7423 35441 618 82.7
Tennessee $47,190,373 398 1.08 $118,5639 T.247  3INIE 618 879
Texas $182.960,424 1,484 4.17 $123.289 7231 34743 613 834
Utah $33.451.631 229 076 $146,077 6634 35077 638 83.6
Vermont $2.413,557 17 0.06 $141,974 7.566 35048 566 726
Virginia $121.726.07C 699 2.78 $174,143 7.007 35383 602 805
Washington $104.517.098 578 238 $180,825 8.575 35514 631 829
West Virginla $6.208.261 s7 0.14 $108,917 7466 34887 603 824
Wiscansin $27.030.874 210 0.62 $128.719 T.481 35528 622 2.2
Wyoming $2.016,316 20 0.05 $100.816 7.088 34550 608 78.2
$4,384,996,537 25284  100.00 $173,430 6852 3Sé41 615 795
CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 50.00 $132634,995 943 302 $140,652 6692 24402 604 414
50.01 - 55.00 $69.170,541 435 1.58 $159.013 6724 34819 S95 528
55.01- 60.00 $112.086,818 656 2.56 $470.864 6672 34916 600 579
60.01 - 65.00 $166,061.584 962 379 $172,622 5764 35103 591 63.0
85.01 - 70.00 $302,640.691 1,719 8.91 $176.236 8.803 35246 5387 €8S
70.01 - 73.00 $390,053,192 2,954 8.90 $181,083 5863 35393 539 736
75.01 - 80.00 $1.847,070.727 8,766 35.28 $176,485 6.525 35646 634 79.6

Recipients muxt read the information ¢ 1im the attached t. Do not use or rely on this ulfnmafmn if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account repr Sfor her copy. The collateral
information set forth in the Computarional Materials supersedes any previously distributed collateral information relaring to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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, countW'de Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywide Capital Markers Campany

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

DESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LYV
80.01 - 85.00 $524.089.118 2,895 11.95 $181.033 6968 395.85 600 841
85.01 - 90,00 $659,406,914 3,533 1504 $186,642 7072 358.17 618 89.4
90.01 - 85.00 $183.320.48 1,074 4.29 $175,345 7369 35619 626 4.5
95.01 - 100.00 $293,151.610 2,147 6.69 $136.540 7.790 34368 644 99.7
r $4,384,936,537 25,284 100.00 $173.430 6.852 3544t 615 798

CURRENT #0OF  %OF AVERAGE -

DESCRIPTION BALANCE LOANS TOTAL BALANCE -
<= 4.000 $1,134.818 S 0.03 $226,963 359.57 655 80.4
4.001 - 4.500 $8,255,030 3 0.19 $250,152 353.08 689 794
4.501 - 5.000 $65,817,851 29 1.50 $226.178 35785 676 78.6
$.001 - 5.500 $244.413,059 1,038 5.7 $236.148 3%8.38 670 76.0
5.50t - 6.000 $686,479,181 3,137 15.66 $218.833 | 5878 35595 646 76.5
6.001 - 6.500 $960.397.070 4,756 21.90 5201.934. 6.344 35566 621 77.8
6.501 - 7.000 $936,454,577 5293 . 21.36 $176,923 6.820 - 354.77 807 79.2
7.001 - 7.500 $536,287.685 3,337 1223 $160.710 7332 33490 601 819
7.501 - 8.000 $448.782.371  3.006 10.23 $149,296 7.840 38455 592 829
4.001 - 8.500 $220,151.089 1.832 s.02 $134.897 8322 35325 s82 833
8.501 - 9.000 $144,068,502 1,168 129 $123.348 8797 353sS6 578 839
9.001 - 8.500 $58.802471 531 1.34 $110.739 9303 364 573 :<X]
8.501 - 10.000 $35,257,853 364 0.80 $96.862 9808 328 572 84.4
10.001 - 10.500 $13.240617 183 0.30 §70.429 10349 30273 S74 82.1
10.501 - 11,000 $14,830.049 301 0.34 $49.269 10.872 24472 618 9.3
11.001 - 11.500 $5396.964 103 0.12 $52,009 11329 277.28 591 86.9
11.50t - 12.000 $4.210.803 80 0.10 $52,635 11.890  308.94 598 87.0
12.0C1 - 12.500 $533.887 13 0.0% $48.761 12242 25628 578 84,5
12.501 - 13.000 $308,168 8 0.01 $39,521 12953 2va.8% 595 8.7
13.001 - 13.500 $03,1 2 0.00 $46,566 13270 23548 596 29.0
13,50t - 14.000 $21.384 1 0.00 $21,384 14.000 239,00 618 1000
r $4,384,996,537 25,284 400.00 $173,430 6.852 33441 615 795

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ~  ORK
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
SFR $3,381,647,646 19,972 7712 $169,319 6.873 35403 613 793
PUD $577.985,196 2,933 13.18 $197,063 8733 33642 &0 81.7
CND $234,008.271 1443 5.3 $162,167 6.796 355.84 629 80.6
2 FAM $129.015.111 616 294 $209.440 6.902 35272 620 5.0
I FAM $27.038414 113 0.62 $238.278 8759 35211 627 72.2
Recipients muxt read the information ined in the attached nt. Do not use or rely on this information if you have not received or reviewed
the statement. 1f you have not received the statement, call your Countrywide Securities account repr ive for another copy. The collateral -
informadon set forth in the Computational Matericls supersedes any previousty distributed collateral information relating (o the secarities discussed in

this communication and will be superseded by the informarian set forth In the final offering materials.
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& countwae ‘ Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Cauntrywide Capicai Markers Company

Aggregate
ARM and Fixed  $4,384,996,537

Detailed Report

FRPAARD

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
4 FAM $19.285560 82 0.44 $234.824 6762 35579 648 75.8
CNDP $9.776.784 ] 0.2 $184.467 7121 350.80 628 79.1
MNF $5,271.575 72 0.14 337,105 7.708 35324 616 74.5
r $4,384,996,537 25284  100.00 $173.430 8.852 15041 615 795

CURRENT $0OF WOF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL GALANCE ...  WAC TERM FICO LTV

RCO $2,712,850,682 15,197 61.88 $178,499 . 6.881 35175 601 76.8

PUR $1.351,585.553 8,053 30.82 $167.836 6785 35684 645 849

RNC $320,760,323 2034 7.31 $157.699 6.883 34973 616 79.5
$4,334,996,537 25284  100.00 $173,430 6852 38441 615 798 ]

CURRENT #S0OF %0OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

o0 $4,270,928,993 24,462 97.40 §174,594 8.845 38446 615 796

INV $86,523,731 852 197 $132.705 7.104 35257 648 756

2H $27.543.813 170 0.63 $162.022 7.084 35237 622 75.0
L $4,384,996,537 25,284 100.90 $173,430 8852 35441 615 79.5 1

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOYAL BALANCE WAC TERM FICO LTV
1-120 $719,489 12 0.02 $59.957 7.7% 117.20 515 858
121 - 180 $101,347.732 1,143 231 $84.668 7.603 17871 613 74.7
181 - 300 $12.141263 155 0.28 $78,331 8242 24087 €28 805
301 - 360 $4.270,788,053 23.974 97.40 $178,142 6.830 35884 615 79.6
$4,334,996,537 25,204 190.00 $173,430 6.852 3sd4t  61S 795 1
Recipients must read the information ined in the hed Do not use or vely on this informarion if you have not received or reviewed
the statement. If yox have rot received the statement, call your Countrywide Securities account repr ive for another copy. The collateral

énformarion set forth in the Computational Materiais supersedes any previously distributed collateral information relating to the securities discussed in
thisx communication and will be superseded by the informatinn set forth in the final offering materials.
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W) countwae Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

& Countrywida Capltal Markers Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT SOF WOF  AVERAGE  GROSS REMG. ORIG
DESCRIPTION DALANCE LOANS TOTAL  BALANCE  WAC  TERM FICO LTV
FULL $384141062 16000 60.24 Ses0e8 AN BaZT & 8oz
STATED INCOME $1.741.583856 5273 3072 $187.012 6886 35484 628 785
SIMPLE $2001.855 9 0.05 $22420 6768 M368 608 78.f
( $4,384,996,557 25,284  100.00 $173,430 6852 33441 613 795 J

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE .. WAC TERM FlICO LTV
Unknown $687.842 10 0.02 $68,784 8028 ISR 55.3
801 - 820 $4.366.651 24 0.10 $181,944 5.857 35488 604 657
781 - 800 $18.224.643 8t 0.42 $224,996 5993 35590 788 736
761 - 780 $40.996,340 183 ¢.83 $224.02¢ 5835 35614 771 754
741.760 $5702284 274 1.30 $208.111 6.067 35637 749 780
721 - 740 $83,997431 432 1.92 $194,438 6157 35588 729 816
701 - 720 $142855228 752 326 $189,967 ’ 6221 35542 710 81.0
681 - 700 $230,672.111 1250 5.28 $184,538 6319 35405 650 a1.6
661 - 680 $375,628.831 2074 a.s? $184.112 8481 35277 670 81.7
641 - 660 $535,790,933 2984 2.2 $179.655 68.601 35428 650 1.8
621 - 640 $529.703.875 2941 12.08 $180,110 8.697 35439 831 821
601 - 620 $567,754,.904 3.240 12.95 $175,233 8.906 35437 619 81.8
581 - 600 $497,103,283 2,960 1.4 $167,940 7.083 38400 581 80.6
361 . 580 $420,990.718 2,515 9.60 $167.392 7.097 35404 570 775
541 - 560 $360,127.522 2.263 a1 $159,137 7.297 36374 851 75.9
S21 - 540 $312,915.938 1,979 7.4 $158,118 7436 38502 31 734
501 - 520 $184,772.951 1255 4.4 $155,198 7.800 3%6.00 512 r2.%
<= 500 $11.387.857 7 0.26 $169,968 7.970 3%3.24 498 724

L $4,384,996,537 25284 100.00 $173,430 6.882 35441 61 9.5 J

i
CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $3,629,422,803 20,387 877 $178.026 6.754 35452 628 80.8
A $215,983.362 1317 492 $163,974 7075 844 876 76.6
8 $302.429.447 1973 8.9 $153,284 7281 3372 %S 74.6
[ $187,746,904 1,251 4.28 $150.077 7.537 35441 556 70.4
C- $34017.660 250 0.78 $136.071 7.787 33459 585 68.2
0 $13426.626 106 0.35 $145.534 7.843 33463 547  60.0
{ $4,384,996,537 25,284 100.60 $173,430 6.852 313441 618 7.5
Recipients must read the information contained in the hed Do nat use or rely vn this information if you have not received or reviewed
the statement, [f you have not received the statement, call your Countrywide Securities account repr ive for another copy. The collateral

information xet forth in the Computational Materials supersedes any previously distributed collateral informarion relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5
A Cauntrywida Capical Markars Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT 2OF % OF AVERAGE
BALANCE LOANS TOTAL BALANCE
4] $1,199.889,504 7,178 a1.38 $167,159 7.178  352.88 602 792
8 $1,596,193 9 0.04 $177.35% 7510 3S370 632 81.7
12 $222.852.291 1,008 s.08 $220.865 6,768 35574 625 780
24 $551.428,803 2,905 12.58 $189.821 8764 357.23 620 80.9
36 $1,916,749.200 11,463 4N $167.124 8748 35611 618 20.9 )
80 $492.499,548 2744 11.23 $181.466 8.594 4773 627 742
$4,384,996,537 25,284 100,00 $173,430 6.852 35441 615 T35

CURRENT #OF % OF AVERAGE

BALANCE LOANS TOTAL BALANCE
0-6 R $200,500 2 .01 $100.250 6484 36000 601 90.6
7-12 12 $£13.176 2 0.02 £306,588 2038 347.81 609 71.1
13-18 17 $25,009.140 185 0.77 $151,579 7.708 35234 586 80.5
19-24 3 $527.724,853 - 2,925 16.3¢ $180.412 6.878 35855 620 81.5
25-31 31 $125,553448 789 388 $163.268 6.806 354.61 634 795
32-37 35 $2.555,658.907 14,545 79.01 $178,707 6.869 39923 609 81.3
I— $3,234,753,823 18408 100.¢0 $178.726 6.874 35889 612 81.2

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TYOTAL BALANCE WAC TERM FICO LTV
1.001 - 2.000 $97.524 1 0.00 $97.524 7.250 359.00 &7S .0
2.001 - 3.000 $1.616,564 7 Q.08 $230,909 5251 358385 683 733
3.001 - 4,000 $61.079,076 248 1.89 $248.287 4918 3933 674 8.8
4.001 - 5.000 $363,250.489 1.684 QA <] $215,707 §674 35820 647 78.2
5.001 - 6.000 $941,095,765 4,958 29.09 $189,775 6484  358.84 620 78.9
6.001 - 7.0C0 $946.875440 5,510 2.0 $171,847 7033 3879 606 81.9
7.001 - 8.000 $642,378,917 4,069 19.88 $157,910 7550 35889 554 84.9
8.001-9.000 $232,076,383 1,536 7.17 $151,091 7963 398.85 583 82.7
8.001. 10.000 $39378,796 324 122 $121.539 9.030 35875 573 :<X:]
10.001 - 11.000 $5.519,791 57 0.47 $96.838 10079 35899 S50 813
11,001 - 12.000 $1,276.392 12 0. $106,366 10867 35865 S98 887
12.001 - 12.000 $114,897 2 0.00 $57.443 10410 359.50 S28 749
6400 $3.234.,759,823 18,408 400.00 $175,726 6874  338.89 612 1.2 —]

Recipients must read the information contained in the antached statement. Do not use or rely on this informativn if yau have not received or reviewed
the statement. If you have not recelved the statement, call your Countrywide Securities account repr tive for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materials.
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ﬁ countW'de Computational Materials For

SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Countrywida Capizal Markers Compary

Aggregate
ARM and Fixed $4,384,996,537
Detailed Re .qrt

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FRCO LTV
<=2 8.00¢ $185,500 1 c.ot $185.500 §.875 359.00 628 85.0
$.001 - 10.000 $343,586 4 0.03 $210.899 5587 3%9.35 607 1.0
10.001 - 10.500 $3,187,560 28 0.13 $220.984 4965 358.30 689 79.6
10.501 - 11.000 326565626 133 0.82 $199.742 5.022 33815 &M 0.5
11.001 - 11.500 $504738656 262 1.56 $152.648 8362 35787 678 8.9
11.501 - 12.0600 $145.485661 19 4.50 $199.569 5589 357.85 €63 79
12.001 - 12.500 $243.061.837 1,174 7.6 $207.037 5801 35846 648 79.4
12,501 - 13.000 $509,151.416 2513 15.74 $202.607 6.142 358.82 632 79.3
13.001 - 13.500 $638.960.403 324 19.7§ $197.57¢ 8478  359.08 611 79.7
12.501 - 14,000 $610,627,592 3,508 18.88 3174.051:;;;3 6863 359,02 600 81.3
14,001 - 14,500 $337,822,378 2,388 11.99 $162,405 : 7447 35908 595 83.4
14.501 - 15.000 $303.095.133 1968 9.37 $154,168 7913 358.00 sa7 84.6
15.001 - 15.500 $147.360.250 1,061 4.5 $138.888 8402 35904 578 84.5
15.501 - 16.000 $92,444473 718 286 $128,753 a872 35500 S 85.0
16.001 - 16.500 $37.354679 320 1.15 $116,733 9.348 35896 570 84.8
16.501 - 17.000 $20671815 138 0.64 $109.956 9.826 35887 S84 &3.1
17.001 - 17.500 $6,350,765 68 0.20 $93.354 10320 359.07 882 80.7
17.501 - 18.000 $3.284.731 45 0.10 $72.904 10.882 3%9.11 554 810
18.001 - 18.500 $2.453,086 38 0.08 $62.149 11338 350.47  S80 78.3
18.501 - 19.000 $2,149,455 29 0.07 $74.119 11933 35316 580 834
19.001 - 18,500 $219.00¢ 3 0.01 $73.000 12,187 359.51 s3¢ 74.1
[13.6‘8 $3,234,759,823 18,408 100.00 $175,726 6.874 35889 612 84.2 J

CURRENT #OF % OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
1.000 $18.012847 113 0.56 $150,406 7602 358.80 %97 81.4
1.128 $195.500 1 0.01 $195,500 5875 35%.00 628 850
1.5¢0 $2.317.596.197 12,805 7185 $180.992 8863 359.39 508 81.4
2000 $33,748035 209 1.04 $161479 6843 33872 622 &0
3.000 3864412475 5274 26.72 $163,901 6.886 337.53 628 81.5
3.180 $100.244 1 0.00 $100.244 8825 339.00 553 85.0
3.300 $71.427 1 000  $MAZ? 585 33900 643 000
3.360 $143.788 1 0.00 $143.765 7.040 35800 S538 817
6000 $343.720 2 0.01 - $171,860 7215 35300 683 80.0
7.000 $134.912 1 0.00 $134.912 8150 35900 598 900
$3,234,759,823 48,408  100.00 $175,726 6874 33883 612 812

Recipienss must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. lf yau have not recelved the scaement, call your Countrywide Securities account representative for another copy. The collateral
informartion set forth in the Computational Materiels supersedes any previously distributed collateral informarion relating to the securitiex discussed in
this communication and will be saperseded by the information set forth in the final offering materials.
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SECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5

A Covntrywide Capiral Markers Company

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL = BALANCE
1.000 $780465.662 4.868 2441 $162.175 6.910 35749 626 81.7
1.250 $1.068,362 7 0.03 $152.623 8852 35879 642 84.2
1.500 $2,441,011,380 13,514 7548 $180,628 6.863  359.34 807 81.1
2.000 $2.443,947 13 0.08 $137,9%6 7.189 35880 830 79.4
3.000 $593.962 s 0.02 $138.793 6.876 355.00 666 1.8
4,500 $76.500 1 0.00 $76.500 6900 36000 661 78
l $3,234,759,823 18,408 100.00 $175,726 6874 15089 612 812

s deidanad
% OF AVERAGE

DESCRIPTION LOANS TOTAL BALANCE
2.001.3.000 $1,035,000 10 0.03 $103,500 5953 3579 671 792
3.001 - 4.000 $3,159978 13 0.10 $243,075 5585 358.20 661 83.9
4.001 - 5,000 $75434.683 325 2.3 $232,107 4898 35301 677 790
5.001 - 6.000 $647,028,329 3,024 20.00 $213,964 5736 35336 645  70.8
6.001 - 7.000 $1.329,080,139 7.040 41.09 $183,790 §.585 35893 612 802
7.001 - 8.000 $788.482,173 4,952 24.38 $159.225 7.547 35882 596 837
8.001 - 9,000 $300,159.215 2,206 8.28 $138,088 8499 35873 577 844
9.001 - 10.000 $74,353079 638 2.30 $116.541 9.474 35865 569 844
> 10.000 $16.026.250 200 0.50 $80,131 10.838  359.04 585 80.5
[ $3,234,753,623 18408  {00.00 $175,726 6.874 35889 612 812 J

CURRENT #OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

14/04 $200,500 2 0.0t $100,250 6484 36000 609 $0.8

0308 $1172.564 1 0.00 $117,584 9250 34700 529 80.0

0s/05 $870,825 2 0.03 $4854123 7.319 849 S88 719

06/05 $1,825.470 13 0.06 $140.421 7.815 34969 S8s 82.3

a7/03 $1,455.484 14 0.04 $103,962 7.018 35089 603 80.3

0&/05 $1,885.070 13 0.05 $128,082 7.360 3166 S6S 79.2

09/08 $7,159.587 4 0.2 $152,340 7.890 35235 589 784

10v0S $8,355.505 2 0.28 $160,683 7689 3527 90 829

11705 $10777.388 75 033 $143.698 7429 33482 6B 81§

12/05 $25,281.275 127 0.78 $499,853 6.847 355.04 640 2.0

0106 $24944.304 145 0.17 $170.851 7.080 358.00 612 79.0

0208 $22,768,69% 137 0.20 $166,195 7383 302 6% 829

03/08 $108,144888 666 1M $162.330 7.078 35803 620 824

04/06 $226.,754.204 1,199 7.01 $189,153 6814 3390% 618 et

0306 $112,886,333 800 343 $188,311 6668 35000 622 81.3
Reciplents must read the information ined ir the hed t. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statemens, call your Countrywide Securities account repe ive for another copy. The collateral -
infarmation set forth in the Compurarional Materials supersedes any previously distributed collateral information refating to the securities discuxsed in

this communication and will be

(p ded by the information set forth in the final offering materials.
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2| Countrywid@

SECURITIES CORPORATION

A Cauntrywide Capital Markars Cempary

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

CURRENT 80F

Aggregate
ARM and Fixed $4,384,996,537

Detailed Report

% OF AVERAGE

OESCRIPTION BALANCE LOANS TOTAL BALANCE
06/08 $804,094 4 0.02 3201024 8088 34580 576 78.0
Q7/06 $510,111 4 0.02 $127.528 8538 350.50 606 78.7
0/06 $804,667 7 0.02 $144,952 7.070 35162 S70 83.5
0s/08 $5,591,809 ) 0.20 $199,752 8.655 35240 610 74.5
10/06 $11.735,633 ” 0.38 $152.441 7.217 35354 821 81s
11/06 $39.356.567 286 122 $137,610 71.013 35485 813 798
12/06 $106.605,932 661 .30 $161.280 6.778 35538 638 199
ovo? $75,045,358 488 244 $162,645 8692 35629 8239 80.3
02/07 $53,801,650 283 1.66 $190.1 12» 8858 35703 620 81.0
0¥07 $123.879,138 74 383 3163429 .. 7319 35807 608 82.1
04/07 $1,114953,881 82086 .47 $177.9717: 6898 35001 609 81.7
0507 $1,142,172,237 6423 3531 $177.825 8.798 36000 606 80.9
o8/ 07 $951,280 B 0.03 $158,547 6707 36000 611 827

$3,234,759,823 18408 100.00 $175,726 6.874 386.89 612 812 ‘*!
Recipients must read the information c ined in the hed s1 Do not use or rely on this information if you have not received or reviewed

the,

the statement. If you have not received the statement, call your Countrywide Securities account repr
information set forth in the Computational Materials supersedes any previously distributed collateral information relating ro the securities discussed in

thix communication and will be superseded by the information set forth in the final offering materialx.
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Exhibit 99.14

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

for
CWABS, INC.
CWABS, Inc.

Asset Backed Certificates,
Series 2004-5

39




Wd £0:T$°€ ¥00Z/81/¢ 3o 1989

sopaason Supsaffo 1ousf ays ur spaof 135 vonnsuofup 3ys Kq popasiadus 3q J)Ion puD UOUDIIUNKINIOD SIYE U] PISSNISIP S2[)1411I3% 3K}
o Suypjes uoupwisofus a0y v paMQLISIP &isno1asd Aup sapasizdns spre2sogy [puonodwo) ayr ug y1acf 135 uoyuLefuy oMY sy ] Kd03 s31y10uD 10f FA1DIUSIIIIS Jun0IID SIVINIZE IpIMANNNY In0S
1103 IIDIS 2148 PPAIIIIL JON IADY NOKJT TUIWIIDIS U} PIMIINIL IO PIAJIIIL 10U 24D 10K [1 uoRBIILOfU1 STY) U0 K121 S0 3511 JUU O SUINTIDIS PIYITIID JH{] W) PAUIDIUOD uoypuriofur 2y poad jsm sjuadY

98€C°9 ICL'9 192'9€28 00°00L 000 P00 190 [: 33 1671 Fix4 1484 059 L1 TR o A A N4 % A YA 6z'Ll 150 »0'g €S e 9o

L

§2L4 T6LL L9YTMS LOT 000 000 9S00 119 oLt0 120 810 Ooye €0 G690 90 90 w0  v00 000 000 000 000 0066 <
ZZ€'L CEVL 190228 VST Q00 00C 800 200 000 900 20 220 ®Y0 250 ¥S0 IGO0  ¥90 910 900 000 000 000 0066 - L0'06
065'S  BI@'9 1EC6vZS CEEE 000 000 £ 820 SZO  1v0 190  v8'L  v62  6¥C S5y 619wy Z6C T S5t 050 000 0008 - 4008
SC6'C 9269 ZHE'SCZS @Y'by 000 b0 8zZO 620 10 BYL 87  [OC  6CS  v09 OS5y  £9v  §9E  9@E 192 897 991 ZO 0008 - 1002
/660 YEO'D BOY'ECZE €OSL 000 000 S0 OvD 650 2D Zv0 960 880 vl €1 94\ 2L 661 €0V 0TV 9.0 €00 00°0L =>
viBieiy VM _nm Ulid 2101 PDJODG 0Z8-108 008-08L OBL-LBL 09L-LbL ObL-LZL OTL-L0L 00L-189 090199 090-1F9 OPD-1Z0 0ZO-10D 009-18S 085-485 095-4DS OVS 125 0ZS-L0S 005 => A11Bp0
88010 AY JON -

LeL'0cZ¢  00°00L 000 2605 810 06ZY |
00¥'v8LS  ¥0'0 000 v0'0 a0'0 000 028 - L08
€0z 068 190 000 0z'¢ 000 Lo 008 - \82
|6v'gzes 09'L 00’0 920 000 ¥8'0 082 - 192
86L'22¢8 161 000 96°C 000 660 08L -\
988228 162 000 a5t 000 180 orL- 2L
ZEVeRs vy 000 66'2 200 zLL 022 - \0L
vIZ'E928 059 000 €'y 000 tLz 00L - 189
008’0528  SLOL 000 0L $0'0 yO'€ 089 - 199
e¥e'Zbzs  €4°ZF 000 ¥8'L 000 62V 099 - 169
Z65'8Y28 v’y Q00 859 00’0 vey ov9 - 129
LOZYeS el 00D Frars z00 144 079 - 109
0EE'v22$ 6211 00D (3] €00 [#X+ 009 - 186
6Z0'tiz$ €SB 000 90's 000 Wy 086 - 195
Tv'oozs v0'9 000 29T 000 [4a% 096 - 1vS
UL £vS 000 €92 00 ez ovs - 126
9950818 262 00'0 ve'L a0'0 851 026 - 10§
_ 956'Ci28 910 000 100 000 600 005 =>
WAUUd 8900  WNIN 209 20g seQ 04028 OM4
Oy 114 poje)s  ejduns Iing

fueedwosy saayely pentt s spmalnunsd ¢

RIS0P00T pdnoan s)ens NIV S-p00Z SHVAD NOLIVYO4HYOD SHLNMNDIS

XLICAL [UIDR]]0D) rmvmg—ﬂz :O




Wd £0°25:€ bAOT/BU/S

o1 $upoyas uoypuiiafuy (310103 pasnquisip Apsnomasd Aup sapasiadns sgprapgy gouoyopnduio?) sy u yprof 125 woIILGfuy [DI21Df10d 23] Advd

p 3o 7 98eg

synpsa10m Supsaffo ougf ayp ug yizof 12x wopotusgfuy ays &g papassadns 0g M PUD HEHPOIFAUILLO ]I} 1] PISIUISEP SIPINDIN Y}
4dpa Junodp 211041228 apimLaguno)) ol
1103 BUIUIIOIS 3y) PIAIIIIL 10U 2ADY NOA[] JUNAIIDIS IU) PAIA2L 10 POAIIINL JOU DADY nOA f) woHOULIOfu) S141 10 K124 40 2SN 01 O IUBUIIDIS PIYIDND YY) T PIUIDINGI 1ONDIIG Ut 315 pp2d pymsa stuad1day

L4

20f 24

ﬁ 162'0¢28  0BE'D  LLL'9  L'6L  00°00L 000 v0°0  19°0 09'L 18 L6 b'b 059 SEOL €LZE 2pLL LLEL eTLL €S v0'0 £ 62 910 ~
gvE’/SZe  E0L'9 OLPD  BEL  PLTL 000 000 120 a0  OR0  ZD €60 S04 08t Br'L 6iTt €Y 068 I£0 €0 Z0 ©00 09
1S6'EZZ8 249 L1989 808 SC€TY 000 200 SEC 090 Y20 SU't 90T v 62F 18b  €6% 6L IS¢ €9C 062  Ev'Z sZ’V BOO ac
6016228 9LT9 61’9 T8  SLSL 000 €00 500 ¥20 210 £»0 08B0 080 O0CZ  068L 0LV 907 vt 9l o Lo wo 100 vZ
QC'vezd 9CC9 988G 08 TS 00D 900 900 ¥00 V0  BOO £10 €50 190 580 00 280 290 G €EQ  8E0 900 000 48
2Zy'iez$  8L8'8 SLL'L 08 900 000 00 000 000 000 000 000 000 v0'0 200 00G 000 000 Q00 000 000 000 000 9
G02'BY2$ 9569 WOL  66Z  G6€Z 000 000 100 €10 ZV0  SY0 €90 821 St 06T D92 vBE ST M0E L) M6t 060 900 0

jeguUPd  UBrEly OVAMA ALY [PIOL pesodg 02¢-10% 00B-18L 082-19L 092-Lb2 OPL-)TL 0ZL-30L 00L-089 029-180 099-Lbd 099128 0Z9-109 009-18S 08S-L05 099 L¥S OPS-LZS 0Z5-10S 00S => 0014 ¥ Aedeug
85049 Buo 1oN

Bay

F Q8C'e €19 L6L O0ODL 00O OO 280  OFL b6 LUT B 0SB SKOL €LTL ZYRL LLCL 6B €50 0D €S 26T Bl

GZl'9  S65 E£10 000 000 G000 000 GO0 000 €10 000 000 000 000 000 000 000 000 000 000 000 00°000'000'L <
€46 678°C 199 8L 000 000 000 SMD VD 00O BZO0  SY0 620 920 BOOD B0 600 000 000 000 000 000 00000°000'1 - L0°000°009
Zve'b 879 99, S6L 000 000 000 000 ¥1'D £00 200 Y0 00 SE¢  v1'0  ¥E0  LZ0 000 400 000 000 000 00°000°009 - 10°000'055
516 @eT9  Z6L 90T 000 00D 200 00 000 000 S0 SKD 020 S0 90 90 900 €10 000 000 000 000 DO0000SS - 10°000'00S
6019 Z0S® 68L 8VD 000 000 L0 210 SE0 620 O Qy0 8L SZ0 60 00t St 6§50 $20 W0 900 000  00000°00S - L0°000°0SY
ZvL9 Ozb®  06. 2ZL6 000 00D 00 20 Z0 LD 20 680 880 v0L  9¥L  OvL  £90 €80 WO §2C 120 000 GO0000SY - LO'000°00Y
§S1'0 1869 €08 BO0Z 000 000 BLO  /E0 BZO L¥D WD BLL 22T €8Z 60T  v8Z  GEE  vLL Bt 6L ¥50 00 00C00'GOY - L0°080°0GE
818 2669 208 B0 000 000 vOD  bZ0 €60 G6¥0 650 A0  ¥SL Bzt 95% 8§l gL @t 060 B8O 00 vGG  00'000'0SE - L0O'000°00C
£/Z9 6v£9 S18 0Lt 000 000 000  v00 0 00 010 SZO S0 @20 280 S§0 0 2v0  SZO 1Z0  +i'0 v00  00'000°00€ - 10°000'GL2
1’0 6619 008 LSEL 000 €00 £00 OL0 ZL0 0Z0 890 SLO0  M6F  SIh v¥L  EUZ 4L 6GL  ZLO0 S8 ¢£'Q €00 00'000°6LZ - LO'000'00Z
1€9'0 2160 66/ vyGL 000 000 200 €10 900 810 620 80 090 8E% 601 1GL 2Lt 1Zt LW 80 6v0  v0'0 00000'00Z - 10'000°05L
S189 8Lz S08 6C€0L 000 200 900 SO0 210 Z10 66D 990 .60 ¢zt £60 L 8L 22 w0 850  EvO  LOO  00D0OD0SL - 10600004
@yt wWeL T4 95t 000 000 10D LoD 200 .00 210 610 05G  €¥0  €v0 050 %90 660 050 6TO0 920 000 00°000°00L - 10°000'05
Ofv'8 G469 969 OCO 00D 000 00D 00D 000 00D 000 100 200 200 EOD E£00 SO0 00 Y00 Z0O 00 _ 000 00°000°05 - 10°0
uiBiel JvMm »3 [2101 PeJOIS 0ZB-L09 008-4BL 0BL-LBL 08L-LbL ObL-LZL OZZ-LDL 00L-L09 0D9-109 089-1b9 0p3-126 0Z0-L09 00H-LES 085-185 0BS-1HS 09S-1ZS 0ZS-10S 00§ => ouejeg uid |
/g1 uo 1oN

R1S0P00Z PANOID SIVNS DIV S-H00T SAVAD

XLODBA] [R.19)el0)

Auedwo?) $334ep) (RUEEY) P une ) Y

NOLLYHOJYQD SFLLIBNDIS

ApIMAnRuUnoy

P




Wd £0:2$°¢ p0OT/81/5 p Jo ¢ 98eg

sporaaivms Sursaffo prwf avs i yaof 135 uoyvuLiefur syt 4q papasiadus 3 [j14 pUD UGHDININUILIOD S)f} U} PISSUISIP SANANIIS 211
01 Juyppas uoppuirofuy 1043101302 paynqrsip Aismopasad fup sapasiadns spogaasopy pouopmnduie ays us yraof 1as uoyousofuy (131010 2y Adod 1a1ouo 10f aanp1uasaidas junoddo s31121328 apimAnuno?) inok
1162 Juauia101s 2yy pant2I21 101 3ADY NOA [T TUIUADIS INf) PIMIIIL S0 PIALIIN JUU 24Dy 10K f} wonDWLufis STy U0 K]a4 40 3N JOU O IMIUIIDIS PIYIDID Y} U) PIUIDIN0I HONDIAOful 2yt PO st syuapdpIY

69€'822% {80'9 29 S9'€Z 9z'0 8t'0 ie8 £0°LL 19¢ 0059 - L00'S
se9'00es s o9 A1 +1'0 1220 Wy 6£'6 96’ 0009 - LOS'S
625'ZLES L 1A d 519 009 200 100 Fi I 9t 86°0 005G - La0'S
z59'01£$ €16C vi8 A 000 000 0 aLs Lo 000G - 105’y
z09'\ ES vSv'e S0L szo a0'0 000 €0'0 0 00'0 008y - 100'Y
052'¢52s giL6'e 099 300 000 000 000 900 000 000% - LOS'E
legupd  uibiey 0214 1ejoy S6 < 56-1008 06-1L0°09 08-100L 0L => sojey
. Ony 11 13158 Bay Buow

18£'0c28  99€% €18 L'6L 0000 000 $0°0 190 o't (124 P A 4% 4 0s'9 |- 5 TSN o A4 S 4 2 A S ¥ 6L €56 b9 EP'S 6 0L0
1
116'201$ 008 0SZZL §'E9 160 000 00 000 a0e 000 000 000 00’0 0o 000 000 000 00°0 000 000 000 e 000 0052t - 10021

£9v'L9¢  96LR vELl LY POD 000 000 ©00 000G 000 000 000 006 000 000 200 000 00 000 000 100 100 000 0001 - 10G"4 |
SELVZS  EECEL OEHL L9 600 00D 000 ©000 000 000G 000 000 000 L0 OO (00 000 00 000 000 000 100 000 005°Lt - 1604 L
£S6°04§  98COL £9@°0F LZ€ 220 00D 000 000 000 000 000 100 200 800 200 000 €00 20 000 ‘000 200  E0G 000 000°t L - 10501
ovE'ses  16Ke  LZECL BB 020 000 000 000 00 000 000 OO0 Z00  LD0 000 000 200 0 100 100 900 00 000 005°01 - 100°01
£OE0EIS 790G L6 €S8 920 000 000 ODO  00G OO0 100 000 000 900 800 60D  BOD  ROO 800 600 L0 600 00 00001 - 1056 .
2T6E16  SS68 95Z6 6vE  8OL 000 000 000 000 000 200 200 000 000 000 BLO 900 020 80 G40 EV0 S0 b00 0056 - 1006
\eLSh4 LZZB 088  OSR  @0C 000 000 000  L0C 000 000 Y00 00 20 €10 620 eC'0 §90 620 €0 240 820 100 0006 - 1058
vELSYOLS  GLLZ OB ZTVB Sk 00G 000 000 000 SO0 000 M0 v00 [20 10 SCO0  TLO  S90 660 1§D 050 810 200 005 - 1008
6978618 022 66LL 928 L6 000 000 €00 GO0 400 ODO 9010 SE0 @0 060 660 Ot 66t 8L 86D €80 €0 €00 0008 - 1062
9262028 v8@'0 SEEZ 068 Gl €00 000 800 100 00 £10 610 (0 €60 gL 680 SOl 824 St 850 w0 IS0 v00 0052 - 100°L
15'1b28  Gby'9 BIEG DOB OE0Z 000 000 200 600 600 OC0 0.0 €ZL €8t ZvZ  8LT  OZE  wZ €5 1 20 20 000 000°2 - 105°9
69€'0228 {900 OvE'9  6@L S9EZ 000 000 20 200 @v0 S0 SOL ¥ 9T GVE bZE  ¥SE oz 881 2L 6 1D 000 0059 - 100'9
SEI0DES LS 9LBE  69L  €ZEL OOD L0 90 820 620  ¥S0 Ll BYl 8T 1927 6VZ 4@ 4T S 250 Z0 0 000 0009 - 105'
625'2165 YOV 8OC'G 1Bz 00O 00D 000 €20 €50 20 Ov0 WD 8F0 611 60 S¥0 &S0 020 00 000 00 00D 000 006 - L00°S
z690Le$  £L6€ 98P 644 €2T 000 000 000 200 ZTVO EZO HZ0 E¥O  OL'0C 920 €£0 ZZO 410 SO0 000 600 000 000 - 000G-106Y
Z89'M%€8 MGYE ¢S¥y E£08 G20 000  00Q 000  v00 ¢00 000 Q00 GO0  80C €00 GO0 G000 G0 000 000 000 000 000 005°% - 400y
0526528 9162 ML6C_ v6. 900 000 00G_ 000 000 000 000 000 _Q0DO _ ¥00__ 0pO_ 200 000 000 000 00D 000 000 000 000 - LOS'E
109 und uiey DVM MY elo) pelos 0z'i08 00B-46L 0BLBL ODLIRL OpL-4TL OZL-L0Z 0DL-18D 086190 089-3V9 OVO-1Z9 0ZE-L02 00D-LOS 0BS-485 0OS-LHS OPS-LZS 0Z6-10§ 00S => seyey Bow
Ay 88019 HO 108

luedws?) s1oprep [R3jEes spalnunsd y

RISOF00T pdnoIn IS DIV S-H007 SAVMD NOLLYHOJYHOD SALLIYNDAS

XLEA] {E1)E[0D) . ¢0w§u==°u a

]




W £0:25:¢ pOOT/8L/S

pJo pafled

syossa10ut Supaaffo jougf ayr ur \paof 125 wonvrusofus ays A papasiading ag [iee pup HOPDIIUNUINGOI STy} LY PSINISIP SIPIINIIN Jif
1d24 pun 0330 $31131938 apimdiune?y mok
1103 PUPWIIIDIS 243 PINIIIIL JOU 3aDY NOK f] IUIUIDIS [} PINIAIL 40 PINIIAS 10U 24Dy N0 fi uOBDULIGS i) S1I 1O A]2 40 511 JOU O JUINIIION PIYIDID 3Y) Ui PAUIOINCD UONDULIGSUY YY) P21 JSTILE ] uatdray

01 Sunpyas uopouLofu) Jp220}j0d> parngusip K)snosaaid Lup sapasiadns siprssopy (ouondIndiio? ayy ug yrrof 135 uoyouiofuy jpa1oj03 24 “Adod

‘4

J/] L&\ !

18£'9€2% 0 1) 6L8 00°00L Lo ({3 et [ 1444 osL
L16'2018 0058 (484 00 000 00’0 000 000 100 005°C1 - 10021
€9v°'19% 96L°8 v9S +0°0 000 000 00 200 100 000721 - 10S°¢t
seL'ves €EE 1L Gio 500 Lo'o 000 ao0o 100 +*00 00541 - 100'LL
155°04% 98€°04 819 [441] 100 000 100 t+0'0 910 000'+1 - 0G50t
o9t's8% LG8 95 020 €00 00’0 100 800 100 00501 - 10001
€9E'0E1S <906 08s 90 Lo ¥0'0 teo ato 00 0000t -105'6
ZLT6ELE felioy ] 89s 801 €0 S0 6L'0 7o 510 0056 - L00'6
1:78-118 zze as 80t 150 'A] LT A 940 ot'o Q006 - 1058
vEL'YILS SLLL 285 [4h 4 iro 160 [11-g% L £to 005'¢ - 1008
697'864$ ozt 009 e 9L'0 £90 e 1 804 Q008 - 106°2
9z6'2028 veg'e 609 6101 950 %0 P48 4 [4:3 [:3:41] 005°L - 100°2
[LTMR 74 a9 819 0e02 €50 vlo ve'L sre e 000° - L0S°9
legupd  uiBiew [elE] lejog 56 < 56-10°06 06-10°08 09-00°0L 0L => so1ey
Bay s8049 Bay Huolw

8TSOP00Z $AN0InTSIENS DIV S-H00Z STVMD

XLNRA] [E13)8[10D)

Luedrad sy $IRjRLy (RIS dpILB NS Y

NOLIVYO4YOD SALLIYNDIAS

ApIMARUNO)|




NYT $550581v2

Exhibit $9.15

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

for
CWABS, INC.

CWABRS, Inc.
Asset Backed Certificates,
Series 2004-5
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2 Countrywide

SECURITIES CORPORATION CWABS 2004-5_Aggregate_20040518

A Caurtrywida Capinal Markars Compary

Total Balance LTV Adjusted WA Loan % Covered WA WA WA %SFD % Owner %Ffull % Cashout

FICO Amount % Balance % Balance WAC Mortgage FICO LTV DTl PUD Occ Doc Refl
.01 - 500.00 $11.387.857 028 >650 $35,110,794 o0o21 $208.786 8.0 0.00 488 724 9226 100.00 77.39 90.67
300.01 - 550.00 $688,658,143 1570 >70.0 $461,412,458 10.52 $200.315 1.5 0.00 528 737 91.93 28.71 68.79 86.07
§50.01 - 575.00 $491,422,782 1121 > 700 $364,103,6583 8.30 $215.147 7.2 0.00 563 789 9288 98.36 67.54 78.08
575.01-6C0.00 $605.829,556 13.82 > 70.0 $495,456,66% 11.3C $223.020 7.0 0.00 588 80.2 91.69 97.87 £68.61 67.02
500 01 - 620.00 $587,754,904 1295 >70.0 $436,549,915 11.10 $236,738 6.9 0.00 611 B1.8 90.81 97.40 §7.42 €2.15
520.91 - 650.00 $304,383,188 18.34 >80.0 $354.307,617 8.08 $235.125 6.7 0.00 636 819 89.61 97.77 59.07 55.91
550.01 - 630.%50 $836,737457 14.52 > 80.0 $230,100.547 5.25 8242276 65 0.00 664 817 88.94 96.37 44.65 46.74
880.04 - 700.00 $230,672,111 5.26 >85.0 $83,631,794 145 3248888 8.3 0.00 590 816 88.10 §5.17 42.99 40.52
700.01 - 750.00 $251,225,154 596 >85.0 $59,161.912 1.3§ $265.012 6.2 0.00 721 ..80.8 88.29 95.28 44.50 35.89
750.01 - 800.00 $81,870,892 .87 >8S.0 $15532,981 0.35 §283.518 6.0 0.00 770 7585 83.64 94.72 60.23 36.88
> 800.00 $4,366,651 0.10 >85.0 5445282 001 §217.378 59 0.00 804 65.7 82.51 85.27 76.65 44.24
Unknrown $887,842 0.02 >865.0 $234.688 0.01 $82.101 8.0 0.00 853 8566 100.00 83.83 36.82

L $4,184,996,537  100.00 $2,539,748,503 57.82 $230,295 8.9 0.00 615 79.§ 90.20 97.40 60.24 GﬁiGJ

! Total Bslance FICO  Adjusted WA Loan % Covered WA WA WA %SFD % Owner %Full % Cashout
om Amount % Balance %  Balance WAC Morigage FICO LTV OT! PUD  Occ  Doc Reft

ppT— $4.354.556.537 100,00 30 000 5230235 68 000 615 735 030 6740 6024 61.06

Lok 4

l $4,384,996,537  100.00 $0 0.00 $230,295 6.9 0.00 618 79.5 90,30 97.40 60.24 61.86

I Total Balance omn Adjusted WA Loan % Covered WA WA WA %SFD %X Owner % Full % Cashout

‘i\f Amount % Balance % Balance WAC Mortgage FICO LTV DT PUD Occ Doc Refl
<=30.00 $313.892.354 716 >50 $0 0.00 8219957 6.7 0.00 600 498 87.54 95,56 59.14 86.53
8C.01-70.00 $469,011.675 1070 >50 30 000  $238442 68 0.00 589 B6.5 83.20 96,11 $8.10 86.75
70.01 - 80.00 . $1,937,123.918 4,18 >50 $0 0.00 $232.234 66 0.00 622 734 90,13 97.70 56.13 54.87
3C.01.35.00 $524,089.118 1195 >50 $0 0.00 $234,897 7.0 0.00 600 84.1 91,40 96.83 62.53 79.47
85.0v.90.00 $659,406.914 1504 >50 so 0.00 $239.047 7.1 0.00 618 894 90.88 96.91 58.03 63.34
2C.01 - 85.00 $188,320948 429 >3S0 $0 0.0  $S226,780 7.4 0.00 626 945 90.02 89.88 74.85 40.76
95.01 - 100.00 $29,151610 669 >50 0 0.00 $189.847 7.8 0.00 544 99,7 94,07 100.00 83.38 20.59

1—_‘ $4,384,996,537  100.00 $0 0.00 3230295 6.9 0.00 615 795 9030 9740 60.24 81;1

1 Total Balance WA Loan % Covered WA WA WA %SFD % Owner % Cashout % Full

gale Amount % Balance WAC Mortgage FICO LTV DTl PUD. Oce Refl Doc

CA $1.492.741,2127 34,04 $284.058 64 000 626 76.8 8916 97.82 65.09 57.85 h
fL $327.006.273 748 $177.836 7.9 000 613 821 9163  96.68 5364 57.88

NY $224.714486  5.12 $278789 6.6 000 S88 739 77.58  97.06 8122 47.63

™ $122960424  4.17 $172805 7.2 000 613 834 9856  97.88 3241 59.09

L $151,946.928 347 $134.550 7.1 000 513 808 7945 9751 61.48 55.35

MA $150,041.877  3.42 $267.318 67 000 604 767 7836 96.67 74.84 52.20

N $115,929337  3.10 $238.242 7.3 000 592 760 8415 9733 81.64 5469

VA $121.726.070 2.78 $27.750 70 000 602 805 9452  97.10 6541 71.09

Recipienss must read the informativn contained in the antached statement. Do not use or rely on this informarion if you have nof received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities accouns representative for another copy, The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral informarion relating to the securities discussed in
this communication and will be superseded by the information set forth in the final offering materialx.
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= Countrywide

SECURITIES CORPORATION CWABS 2004-5_Aggregate_20040518

& Courtsywide Capital Markars Campany

Total Balance WA Loan % Covered WA WA WA % SFD % Owner % Cashout % Full
State Amount *% Balance WAC Mortgege FICO LTV DT PUD [2- Reft Doc

Mi $120.257.214 2.74 §175.903 74 Q.00 603 818 95.57 88.33 85.59 64.24
co $108.401,507 247 $215978 6.5 0.00 625 822 92.29 97.16 55.38 6591
MD $104,818,767 239 $233.92t 7.1 0.00 601 BO.Y 94,01 97.39 78.05 84.89
WA $104,517,098 238 $218.623 68 0.00 631 829 94.00 96.38 54.54 73.14
—

$3,225,061,173 73.55 $247,490 8.7 0.00 617 785 88.83 §7.5¢ 64.14 58.43

ciP

Scheduled Total Balance WA Loan % Covered WA WA WA % SFD % Owner X Cashout % Full

Principal Amount % Balance WAC Mortgage FICO LTV DTl PUD  Occ Refi Doc
0.0 - 50.000.00 $30,650.789 070 $40400 94 0.00 607 783 91.89 91.44 5465 7283
$0.000.01-200,000.00 $2,062,106.641 47.03 $136.317 71 0.00 609 794 20.89 96.80 .72 65.44
200.000.01 - 250.000.00  $680,934.258 15.53 $225.331 87 000 614 795 89.55 3.2 64.70 §7.20
250,000.01 - 300,000.00  $555,597.194 1267 $27489S 66 0.00 616 799 90.06 58.28 £6.04 53.12
300.000.01 - 400,000.00  $686.602273 15.66 $346.445 6.5 000 &25 80.7 88.86 58.00 62.31 4238
400.000.01 - S00,000.00  $274,670.268  6.28 8451538 64 0.00 634 780 89.60  97.15 6124 §1.08
500.000.01 - 500.000.00 $62,158.425 142 $551.451 6.3 0.00 643 776 95.50 96.35 61.18 7821
600.000.01 - 700.000.00 $11.638.487 0.27 $647.357 6.0 - 0.0 663 70.2 9442 10Q.00 61.32 83.05
700.000.01 - 800.000.00 $12,556.990 0.29 $739,382 6.1 0.00 835 70.5 100.00 100.00 70.56 54.34
300.000.01 - 900.000.00 $4,156,564  0.09 $831,840 6.0 0.00 659 637 100.00 100.00 60.75 100.00
900.000.01 - 1,000.000.00 $2.882.648 0.07 $962,310 6.1 000 834 600 100.00  100.00 31.59 100.00
> 1.000.000.00 $1,042000 0.02 $1,042,000 &.1 0.00 703 59.3 100.00 100,00 0.00 100.00

$4,384,996,537 100.00 $230,295 69 = 0.00 8§15 79.5 90.30 97.40 61.86 60.24 J

Total Balance WA Loan % Coversd WA WA WA % SFD % Owner % Cashout
Doc Type Amount % Balance WAC Mortgage FICO LTY D) PUD Oce Refl
FulL $2,841.410,822 6024 $224,647 6.8 000 607 B80.2 80.99 96.76 54.23
STATED INCOME $1,741,583,858 39.72 $238.839 6.9 Q.00 628 785 89.28 33.38 8.3
SIMPLE $2,001.859 0.0S $249,334 6.8 0.00 608 78.1 6299  868.65 100.00
[ $4,384,996,537  100.00 $230,295 6.9 0.060 §15 795 90.20 9740 6138 _l

Total Balance WA Loan % Coversd WA WA WA % Ownsr % Cashout % Full
Property Type Amount % Balance WAL Mortgage FICO LTV DT Occ Reft Doc
SFR $1.381.647.648 77.12 $226.518 6.9 000 613 793 38.00 64.50 60.17
PUD $577.985,196 13.18 $251.228 6.7 0.00 620 81.7 98.10 4854 63.77
CND $234,006271 5.34 $209.103 6.8 0.00 629 80.6 95.90 48.70 57.10 .
274 $129.015311 294 $258.744 69 0.00 620 75.0 90.62 7412 49.79
ar4 $27.038.414 0.62 $294,560 6.9 0.00 627 722 77.06 77.09 57.85
474 $19.255.560 044 5286.873 6.3 0.00 648 758 67.85 60.33 68,12
CNOP $8,776.764 022 $251.012 7.1 0.00 626 79.1 86.70 §5.00 60,82
MNF $6.271.575 0.14 $101,128 7.7 0.00 616 74.5 100.00 56.48 91.88

Revipients must read the information contained in the attached statement. Do not use or refy on this information if you have not received or reviewed
the statement. If you have rot received the swcrement, call your Countrywide Securitiex account representative for another copy. The collateral
information set forth in the Computational Materials superxedes any previously distributed colloteral information relaring to the securiries discussed in
this communication and will be superseded by the information set forth in the final offering materiolx.

Page 2 of 4 5/18/2004 5.09:10 PM




ceuntwlidey Etrade Strats

SECURITIES CORPORATION  CWABS 2004-5_Aggregate_20040518

A Cauntsywida Capital Markers Company

Total Balance WA Loan % Covered WA WA WA % Owner % Cashout % Full
Property Type Amount % Balance WAC Mortgage FICO LTY ON Qce Refl Doc
$4,384,996,537  100.00 $230,295 69 0.00 615 79.5 97.40 61.86 60.24

Mortgage Total Batance WA Loan % Covered WA WA WA % Owner % Cashout %Fult s Midownio
insurance Amount % Balance WAC Mortgage FICO LTV OTS Oce Refl Doc s0LTV
Loans >80 LTV wio Mt $1.664,868.583 37.97 $227.892 7.2 c.00 618 0.1 97.78 58.34 65.83
Other $2,720.027,948 62.03 $231.889 66 g.co 8§14 730 97.18 * 7 54,02 86.82
$4,324,996,537  100.00 $230,295 6.9 0.00 615 79.5 97.40 61.88 60.24

Total Batance WA Loan % Covered WA WA WA % SFD % Owner
Purpose Amount % Balance WAL Mortgage FICO LYV DTH  PUD Oce
RCO $2.712,650,662 61.86 $233.468 69 000 601 76.8 9075  97.33
PUR $1,351,585.853 3082 $226,550 6.8 0.00 645 849 88.72 97.48
RNC $320,760,323 7.3% 5218243 6.9 0.00 616 795 93.14 97.62
[ $4,384,996,537  100.00 $230,295 6.9 0.00 615 795 $0.30 9740 :I

Total Balance WA toan % Covered” WA WA WA % SFD % Owner % Cashout

Collatera) Type Amount % Balance WAC Mortgage FICO LTV DTH  PUD Occ Reft Index Margin
Fixed $1.150.236,714  26.23 8238436 6.8 0.00 826 74.7 913 97.08 75.70 0.0
Foating $200500  0.00 $106,610 8.5 000 601 905 100.00  100.00 62.59 1.7
2728 $552.871650 1261 $228,257 89 000 613 8§15 89.68 97.28 4745 116.6 6.3
27 $2.631.687.873 61.16 $227.233 6.9 0.00 610 81.2 89.99 97.58 5390 113.8 6.4
I $4,384,896,537  100.00 $230,295 6.9 0.00 615 79.5 $0.30 97.40 81.86 84.3 4.7 ‘l

Yotai Balance WA Loan %Covered WA WA WA %5FD % Owner % Cashowt
Llen Status Amount % Balance WAC Mortgage FIKO LTV DTI  PUD Oce Refl
First $4.365,044.640 93.54 $231,111 6.8 000 615 79.5 90.29 9739 62.04
Secondt $19,851,897 0.46 $51.838 10.7 0.00 650 96.6 93.13 100.00 2.7
$4,384,936,537  100.00 $230,295 6.9 0.00 615 79.5 2030  97.40 61.85 I

% Owner % Cashout

Total Balance WA Loan % Covered WA WA WA %5SFD

],_..
Occupancy Type Amount % Balance WAC Mortgage FICO LTV PT0  PUD Occ Refl
o0 $4,270.928,993 97.40 $230996 6.8 0.00 615 7956 80.87 100.00 61.82
NV $86.523.731 1.97 $188,24 7.1 0.00 646 75.6 65.16 0.00 84.85

Recipients muxt read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the xtatement, call your Countrywide Securitiex account repre ive for another copy. The collateral
information set forth in the Compuradional Materials supersedes any previously diseribured callateral information relating to the securities discussed in
this communication and will be superveded by the information set forth in the final offering materiaix.

Page 3 of 4 5/18/2004 5:09:10 PM




'Countmvideﬁ

Etrade Strats

SECURITIES CORPORATION

A Coumtrywide Capinal Markarz Campaay

CWABS 2004-5_Aggregate_20040518

Tota!l Balaree WA Loan % Covered WA WA WA %SFD % Owner % Cashout
Qecupancy Type Amoumt % Balance WAC Mortgage FICO LTV DT1 PUD Oce Reft
2H $27.543.813 0.83 $222.216 1.t 0.00 623 750 81.00 0.00 58.78
r $4,384,996,537  100.00 $230,205 6.9 0.00 615 79.5 80.30 97.40 61.86

Prepayment Total Balance WA Loan % Covered WA WA WA % SFD % Owner % Cashout
Charges Term Amount % Balance WAL Mortgage FICO LTY 0TI PUD Oce Refl
0 $1,199,863,504 27.38 $226.968 1.2 0.00 802 79.2 88.56 -96.78 §3.05
[ $1.596.193 0.04 $221.473 75 000 632 817 100.00 100.00 61.88
12 $222.852,291 5.08 $272,159 6.8 0.00 625 78.0 82.53 96.31 61.08
24 $551,429.803 12,58 $242,550 6.9 000 620 809 90.18  97.99 49.90
38 $1.916,749.200 43.71 $220.413 6.7 000 618 809 9165  97.59 57.28
80 $492,499.546 11.23 $244,227 6.5 0.00 627 742 92,91 $8.00 75.93
lr $4,384,995,537  100.00 $230,295 6.9 0.00 615 73.5 90.30 9740 61.86 J

Total Balance WA Loan % Covered WA WA WA % SFD % Owner % Cashout
Amount % Balsnce WAC Mortgage FICO LTV D1 PUD Oce Refi
FALSE $4.384,988,537 100.00 $230,285 69 000 615 795 8030  97.40 59.86
L $4,384,996,537  100.00 $230,285 69 0.00 615 7975 20.30 97.40 §1.85

Recipients must read the infurmation contained in the atiached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities accaunt representative for another copy. The cullateral
informarion set forth in the Computational Materials supersedes any previpusly distributed collateral information relating to the securitiex diveussed in
this communication and will be superseded by the information set forth in the final offering materials. ’

Page 4 of 4 5/18/2004 5:09:10 PM
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Countrywide

SECURITIES CORPORATION

A Cavntsywide Capital Markats Company

Computational Materials For

CWABS 2004-5_Interest Only Strat_5/20/2004

ARM and Fixed

Detailed Report

Summary of Loans in Statistical Calculation Pool
{As of Caleulation Date)

$494,079,308

Range

Tota! Number of Loans 1,938
Total Outstanding Balance $494,079,308
Average Loan Balance $254,943 $44,512 to $972,967
WA Mortgage Rate 6.215% - 3.875% to 11.350%
Net WAC 5.706% 3.366% to 10.841%
ARM Characteristics
WA Gross Margin 5.589% 2.500% to 11.350%
WA Months to First Roll g 32 19 to 36
WA First Periodic Cap 1.867% 1.125% to 3.000%
WA Subsequent Periodic Cap 1.395% 1.000% to 2.000%
WA Lifetime Cap 13.015% 7.000% to 18.350%
WA Lifetime Floor 6.194% 2.500% to 11.000%
WA Original Term (months) - 360 360 to 360
WA Remaining Term (months) 359 355 to 360
WA LTV 81.96% 11.39% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WAFICO 644
WA DTI%
Secured by (% of pool) 1st Liens 100.00%
2nd Liens 0.00%
Prepayment Penalty at Loan Orig {% of all loans) 90.14%

Top S States; To rop; Doc Tvpes: Purpose Codes Occ Codes Grades Qrig PP Term
CA 71.59% | SFR 71.04% | FULL 67.45% | PUR 55.65% | 00 98.50% | A 96.68% | O 9.86%
CO 5.77% | PUD 16.73% | STATED 32.48% | RCO 40.53% | INV 1.26% | A- 233%| 6 0.07%
FL 4.07% ) CND 9.73% | SIMPLE 0.07% | RNC 3.81% | 214 0.24%( 8B 0.79%{ 12 6.45%

WA 3.03% | 2 FAM 1.38% . Cc 0.19% | 24 24.02%
fva 254% | 3FAM  0.62% 36 56.17%
60 3.43%

pu—

Recipients must read the information contained in the attached statement. Do not use or rely on this informarion if you have not received or reviewed

the statement. If you have not received the statement, call your Countrywide Securities account reprexentative for another copy. The collateral

informarion set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
thix communication and will be superseded by the information set forth in the final offering materials.

Page 1 of 9

5/20/2004 7:31:45 AM
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, cclv't‘tWIdev Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

A Countrywide Capizal Markets Company

ARM and Fixed $494,079,308
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTv
2123 LIBEM - IO $109.271,238 417 22,12 $262,042 6209 35488 650 82.1
327 LIBEM - KO $353.478,216 1415 72.55 §253,340 8207  359.37 842 823
30Yr Fixed - 1O 326,331,754 106 533 $248.413 8.357  358.30 647 76.5
$494,079,308 1,938 100.00 $254,943 6.215  350.26 &4 82.0 ‘}

CURRENT  #OQF % OF AVERAGE GROSS REMG. ORIG
OESCRIPTION SALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
ARM 380 $467,747,554 1,832 84.67 $255,321 6207 35326 644 823
Fixed 360 $26,331,754 106 $.33 $248,413 6.357 35330 647 76.5
$494,079,308 1,923 100.00 $254,943 6.215  359.26 644 82.0 :l

CURRENT 20F % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
§25,000.01 - $50.000.00 $141,262 3 0.03 $47,087 7.73§ 35339 612 42,6
$50.000.01 - $75.000.00 $877,068 13 0.18 $67,467 8.175 359.00 644 711
$75.000.91 - $100,000.00 $4,428,225 49 0.90 $90,372 6818 359.18 635 793
$100,000.01 - §150,000.00 $32.259,113 284 6.53 $127.004 6.434  359.27 64§ 825
$150,000.01 - $200.600.00 $65.902,025 372 13.34 $172,1%6 6333 359.25 641 825
$200.000.01 - $280.0€0.00 $77.507.033 34 15.69 5225311 6.219  359.30 843 81.8
$250,000.01 - $300.000.00 $86.898.630 318 17.59 $274,996 6.192 35922 645 8t.7
$300.000.01 - $350.000.00 $74.890.882 231 15.16 $324.202 8.12% 359.18 643 83.0
3350.000.01 - $4C0.0C0.00 $34.555.650 172 12.07 $375.324 6.067 35928 653 826
$400,000.01 - $450.000.00 $38,778.026 1 7.85 $426,132 6.088  359.31 642 82.3
$450.000.01 - $500.000.00 $33,660,190 70 6.81 $480.350 8303 35933 &N 81.5
$500.000.01 - $550.000.00 $3.729,043 ? 0.75 $532,720 6389  358.99 629 81.8
$550.000.01 - $600.000.00 $5.103,493 9 1.03 $567.055 5807 25277 819 758
$600.00C.01 - $6850,000.00 $1.924,000 3 0.33 641,333 5993 35901 828 67.4
$700.000.01 - $750.000.00 $750.000 1 015 $750,000 §500  360.00 703 617
$750.000.01 - $800.000.00 $791,000 1 .18 $791,000 5750 359,00 639 70.0
> $900.000.00 $1,883.667 2 0.33 $341,834 6.185 35948 614 70.0

l $494,079,208 1,938 100.00 $254,943 8215 359.26 644 82.0 —l

CURRENT 20OF % OF AVERAGE GROSS REMG, ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Arizona $8,275.892 4 1,68 $153,257 6386 35930 653 82.9

Recipients munt read the information conteined in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the siatement, call your Countrywide Securities account representative for another copy. The collateral
information set forth in the Compurational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this cnmmunication and will be yuperseded by the information set forth in the final offerirng materialx.

Page 2 of 9 5/20/2004 7:31:45 AM
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counthe> Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

& Courtrywide Capizal Markets Company

ARM and Fixed $494,079,308
Detailed Report

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
CaMornia $353.725.902 1339 71.59 $285.45 6060 35925 646 31.0
Colorado $20.523452 147 577 $194.057 5205 35024 643 841
Connecticut $823.000 2 0.47 $411,500 5665 35909 612 813
Delaware $553.550 3 0.11 $134.517 6542 35034 621 8ad
District of Columbis $334,100 2 0.07 $137.050 7268 35880 656 858
Florida $20,106.323 105 407 $161.489 6.791 35038 639 863
Georgia $2.153355 12 0.44 $179.488 7703 35859 628  9u?
Wano $834.720 8 817 $139,120 5061 35913 675  80.0
Itingis 84,163,347 21 0.84 $163.521 6832 35934 620 608
lndiana $736.500 4 .18 $190.125 6750 35906 622 794
Manjtand saanT2r 18 0.34 $231.783 - 8847 35938 631 851
Massachusalts $11.310075 42 2.29 $269.287 5.665 35967 627 0.5
Micnigan 510060734 47 204 $214.250 6737 35935 634 857
Minnesota $2413000 11 0.48 $219.384 7.507 358.84 652 926
Missourl $537,400 5 0.44 $137,480 6463 35843 636 807
Nevada $4,720.859 24 0.9 $197.078 6515 35007 667 823
New Jersey $355,900 1 0.07 $353.900 6650 35700 743 100.0
New Mexico $148,000 1 0.03 $143,000 6.100 35000 733  80.0
New Yorx $1,410.294 5 0.29 $262,058 7504  359.25 S99 841
North Carolina $223.732 1 0.0% $228.732 6750 35500 S84  100.0
Ohio $744,168 5 0.1s $148.834 6836 235935 881 0.5
Oregon $6.570.368 40 1.41 $174.259 6237 33336 644 823
Pennsyania $351.000 1 0.07 $351.000 6400 360.00 605 90.6
Tennesses 51698204 10 0.34 $169.320 7892 35884 615 978
Texas $442,070 3 0.09 $147.357 6539 35875 646 858
Utah $413,548 3 0.08 $137.849 8217 35017 662  79.2
virginia $12549525 48 2.54 $261.448 6608 35305 631 809
Washington $14.960.454 77 3.03 $192.292 6.554 35940 639 @56
West Virginia $125.000 ' 0.03 $125,000 6475 360.00 785 933 _
i $434,079,308 1,938  100.00 $254,343 6215 35926 644 820 _ J

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
OESCRIPTION BALANCE (OANS TOTAL BALANCE WAC  TERM FICO LTV
<= 50.00 $2.691.510 97 0.58 $170.089 G269 35898 630 407
50.01 - 55.00 $3.783.200 15 877 $252.293 5659 359.52 509 534
$5.01 - 60.00 $2970366 13 0.60 $228.430 633 35927 616  S7.8
§0.01 - 65.00 $6.877.181 27 139 $254.710 6.475 35961 63t 631
65.01 - 70.00 $17.2711.309 87 350 $303.005 6.248 35927 620 - 649
70.01 - 75.00 $16.539.000 &0 3.35 $275.650 5966 3593% 625 734
75.01 - 80.00 $284,298.952 1.137 57.54 $250.043 5906 35929 656 798
20.01 - 85.00 $36.284.272 132 7.34 $274.88+ 6380 35931 624 844

Recipients must read the information contained in the attached statement. Do not use or rely vn this informartion if you have not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securities account represeniative for another copy. The collateral
information set forth in the Computational Matericls superxedes any previously distributed collareral information relating to the securitiex discuxsed in
this communication and will be xuperseded by the informarion set forth in the final offering materials.

Page 3 of ¢ 5720/2004 7:31:45 AM




Countrywide:

SECURITIES CORPORATION

A Caurtsywida Capizal Markers Campany

Computational Materials For

CWABS 2004-5_Interest Only Strat_5/20/2004

ARM and Fixed $494,079,308
Detailed Report

ORIG

GROSS

CURRENYT #OF % OF AVERAGE REMG,

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TYERM FICO LTV
35.01 - 90.00 §70.286.438 255 1423 $275,632 8.861 35917 626 80.4
90,01 - 95.00 $26.616,108 108 $.3% $251.,095 6.975 35897 844 2456
85.01 - 100.00 326,260,874 119 532 $220.680 7,436 35922 841 99.7

\ $494,079,308 1,938 100,00 $254,943 6215  359.26 644 820

! CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL  BALANCE . WAC  TERM FICO LTV
<= 3.000 $358,317 2 0.07 $179.159 3932 35957 695  80.0
4,001 - 4.500 54,636,800 15 0.54 $309.253 4420 353.25 693 796
4,507 - 5.000 $32542228 124 6.59 $262,437 4850 35933 682 797
5.001 - 5.500 §739080.663 267 14.98 $277.115 5336 35038 667 794
5.507 - 6.00¢ $116,730,554 452  23.63 $258.253 5843 359.34 653 802
6.001 - 5.500 $120,199.691 453 2433 $265.341 6321 35930 635 804
5.501 - 7.000 $76.052.899 302 1539 $236.189 6801 35898 626 844
7.001 - 7.500 $35429673 145 7.17 $244.343 7312 35923 626 881
7.501 - 3.000 $19.348.377 87 404 $229.269 7780 35e.11 611 882
8.001 - 8.500 58,408,144 44 1.70 $131,094 8334 3594 6§18 307
8.501 - 9.000 $3045039 14 062 $217.503 8692 3533 622 933
9.001 - 9.500 $1641.306 8 0.33 £205,162 9235 35302 625 94t
3.501 - 10.060 17375 3 0.47 $272.458 9804 35367 58 905
10,501 - 11,000 $69.248 1 0.0 $69.248 10875 35500 652 200
11.00t - 11.500 210,000 1 0.04 5210000 11350 360.00 858  100.0
T $494,079,308 1,938  100.00 $254,943 6215 350.25 644 820

i
|

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $350,979.244 1,357 71.04 $256.751 6226 359.24 643 81.8
PUD $32.641,700 322 16.73 $256.651 6.180  359.31 642 82.2
CND 48,079,112 203 9.73 $230,044 6.161  359.31 655 &1
2 FAM $6.833.100 23 1.38 $297.091 6448  359.02 652 78.2
3FAM $3.051.152 8 0.62 $381.3%4 6435 35979 626 829
4 FAM $1.594.000 5 0.32 $318.800 6438  350.73 655 76.4
cNOP £701,000 3 0.14 $233.667 4853  380.00 695 80.6
MNF $200,000 1 0.04 $200,000 6750 359.00 630 80.0
l $494,079,308 1,928 100.00 $254,943 6215 359.26 644 82,0

Recipients must read the informartion contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If you have not received the statement, cail your Countrywide Securitiex acvount repr
information vet forth in the Computational Materiali supersedes any previously distributed collateral information relating to the securitiex discussed in

this communicatinn and will be superseded by the information set furth In the final offering materials.

Page 4 of 9
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counthe Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

A Countsywide Capital Markers Campary

ARM and Fixed $494,079,308
Detailed Report

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

PUR $274,877,558 1,087 55.85 $252.969 6085  359.27 &%8 82.8

RCQ $200.274,79%6 768 40.53 $261.455 €373 35324 626 )

RNC $18.826,958 835 KK $221.4% 6372 35921 618 0.6
{ $434,079,308 1,533 100.00 $254,943 §.215 35326 644 82.0 J

CURRENT 20OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
00 $486,691,308 1,902 88.50 $255.884 8209 350.26 644 320
INV $6.205.454 30 1.26 $206.848 662 35933 662  80.0
2H $1,182,546 [ 0.24 $137.091 6.770  359.23 @4 90.0
{ $494,079,308 1,938  100.00 $254,943 8.215  359.26 644 82.0 1

CURRENT 20OF % OF AVERAGE GROSS  REMG. ORIG

(LDESCR"’TION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY

301 - 360 $484,079,308 1,938 100.00 $254.943 6.215 35926 644 82.0

f

1 $494,079,309 1,933 100,00 $254,343 6215 35926 644 82.0 j

i

| GURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG
{ DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV
Lf-"JLL $333.239,651 1.338 67.45 $245.431 6.142  359.26 635 826
STATED INCOME $160,479,846 601 3248 $267.021 5370  353.28 662 80.7
SIMPLE $360.000 1 0.07 $360.000 5300 35500 €87 80.0
$434,079,308 1,933 100.00 $254,343 6218  353.26 644 82.0 J

{ CURRENT #0OF % OF AVERAGE GROSS REMG. - ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
aq1 - 820 $1.064,300 § 0.22 $212.860 5.634 359.22 804 81.8
781 - 300 §2,961,240 1 0.60 $269.204 5416  359.75 787 80.0
761 - 780 $8,704,483 25 1.38 $257.365 5.693 359.11 770 81.5
741 - 760 §10.856.321 40 220 $271.2408 5.701 359.29 749 82.3
72t - 740 $18,110,162 &8 3.67 $266.126 §.726 35920 730 808
70t - 720 $27.235.207  1C% 551 $249.384 5.837 35323 708 814

Recipients must read the information contained in the attached siatement. Do not use or rely on this information if you have not received or reviewed
the statement. [f you have not received the statement, call your Countrywide Securities account representarive for another copy. The collaseral
informarion set forth in the Compurational Materials supersedes any previously distriduted collateral information relating to the securities discassed in
this cammunication and will be superseded by the information set forth in the final offering materialx.

Page 5 of 9 52072004 7:31:45 AM
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Countrywide

SECURITIES CORPORATION

A Countrywide Capinal Markats Campany

Computational Materials For

CWABS 2004-5_Interest Only Strat_5/20/2004

ARM and Fixed $494,079,308
Detailed Report

CURRENT #0OF %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
681 - 700 §39276942 160 7.85 $245.481 5721 353.47 630 815
881 - 830 $59.210,776 225 11.98 $263,159 6.017 359.24 870 83.1
541 - 880 $76,855.431 303 15.56 $253,648 £.140  359.31 651 81.7
521 - 640 $81,726,506 322 16.54 $253.809 6.228 35225 &M 825
801 - 620 $71,805.771 288 14.83 $249.326 6.520 35927 611 82¢
521 - 600 $55,830.204 223 11.30 $250.360 6.596 35930 591 81.8
531 - 580 $36,573.518 137 7.40 $266,960 6737 35326 ST 73.8
541 . 560 $3.650,665 12 0.74 $304,222 6.383 359.65 554 813
521- 540 $1,710,050 7 0.35 $244,29% 6.662 25876 529 803
301 -'520 $507.725 2 0.40 $253 863 9.3 35981 547 84.0
l $494,079,208 4,338  100.00 $254,943 §.215 353.26 644 220

REMG. ORIG

CURRENT #OF % OF AVERAGE. GROSS
! DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $477.697.072 1,874 96.68 $254.908 6.202 359.28 646 82.1
A §11.535.802 43 &) $268.274 6.667 158.74 5% 76.6
8 $3.924.234 17 0.73 $230.837 6.381 35881 608 79.2
C $922.200 4 0.19 $230.550 6.596 358.97 579 70.1
i $494,079,308 1,933 100.00 $254,343 8215 35826 64 82.0 ’ l

¢ X

E CURRENT  #0OF % OF AVERAGE GROSS  REMG. ORIG

I DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LYY

q $48.702,331 184 9.86 $264.687 8.827 35947 835 82.1

& $337.000 1 0.07 $337.000 8.400 35900 663 89.9

12 $31.889.572 119 8.45 §267.980 8370 35926 643 81.9

24 $118,688423 448 24.02 $266,118 8.250 35899 84S 82.0

38 $277.502.550 1,122 56.17 $247.328 6.073 35932 646 821

60 $16,959,432 66 3.43 $256,961 6.216  359.52 637 78.7 L
[ $494,079,308 1,338 100.00 $254,843 6.215  359.26 644 82.0 J

TS

wa CURRENT #OF  %OF AVERAGE  GROSS  REMG. ORIG
DESCRIPTION MTR BALANCE LOANS TOTAL  BALANCE WAC  TERM FiICO LTV
1528 23 $100.271.398 417 23.36 $262,042 6209 358.88 650 @21
2531 3 §2226.652 & 0.48 371,109 5805 355.00 669 835
32.37 35 3356.240.564 1409 7895 $252,839 5203  358.40 642 823

Recipienty must read the informadon contained in the anached statement. Do not use or rely on this information if you have not received vr reviewed
the statement. 1f you have not received the statement, call your Countrywide Securitiex account representative for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distribured collateral information relating to the securities diveussed in

this communication and will be superseded by the informarion set forth in the final offering materials.
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" R
counthe Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

A Countrywida Capial Markers Cempany

ARM and Fixed $494,079,308
Detailed Report

WA CURRENT  20F % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
$467,747,554 1,832 100.00 $255,321 6,207 359.26 644 823

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FIiCO LTV
2.001 - 3.000 $561.217 3 0.12 $187.072 $.331 35374 654 78.5
3.001-4.000 $36,552.438 136 r.31 $268.768 4831 35835 683 79.9
4.001 - 5.000 $128,728.271 433 27.52 $268.518 5583  359.39 856 788
5.001 - 6.000 $153.742,467 587 32,86 $261.881 8324  353.20 834 80.7
8.001 - 7.000 $100,233.318 409 21.43 $245,670 6725 35911 838 848
7.001 - 8.000 $37.948.000 186 8.11 $228.602 7372 35034 624 91§
8.001 - 3.000 $7.659.222 33 1.64 $196.390 7728 339.2T 628 87.3
9.001 - 16.000 $1,891,922 8 0.40 $236,490 8254  359.32 616 87.5
10.001 - 11.000 $251,000 1 0.08 $251.000- 8250 359.00 670 100.0
11.001 - 12.000 $210,000 1 0.04 $210,000 91350 3000 BS8 100.0

[5.589 $467,747.554 1,832 100.00 $258,321 6.207 359.26 644 823 J

CURRENT #OF % OF AVERAGE REMG. ORIG

DESCRIPTION BALANCE LOAN3S TOTAL BALANCE TERM FICO LTV
<= 3.000 $195,500 1 0.04 $195,500 §5.875 359.00 628 85.0
9.001 - 10.C00 $354.100 2 0.08 $177.050 4.405 359.16 707 776
10.001 - 10.500 $2.772.800 10 0.58 $277.230 4.721 359.24 705 79.0
10.5Q1 - 11.000 $12,642.986 83 270 $233,547 4.960 359.06 701 80.1
11.001 - 11.500 $14,890,03¢ 60 .18 $243.167 5.206 358.84 685 80.5
11.501 - 12.000 $36.451,845 138 7.79 $264.,145 $.261 35308 687 80.0
12.001 - 12.500 $74,956.406 281 18.02 $266.749 5.543 35930 697 80.1
12.501 - 13.000 8106885782 417 2.3 $255.841 5976 359.30 647 80.9
13.001 - 13.500 $102.391.331 76 21.89 $272,317 6.383 359.34 635 811
13.501 - 14,000 $59.538.460 251 12.73 $237.208 8.851 359.23 624 85.1
14.001 - 14.500 $28,859.871 16 8.17 $248,792 7.359 35329 s 83.9
14.501 - 15.000 $16,243,104 €9 3.47 $235.407 7.806 359.20 611 88.2
15.009 - 15.500 $7.364,628 38 1.57 $193.806 8.3s3 353.07 621 89.8
15.501 - 16.000 $2.511,064 11 0.54 $228.,279 8.924 359.20 596 95.2
16.001 - 16.500 $1.272.300 6 0.27 $212,050 927 359.25 621 94.2
16.501 - 17.000 $407,250 2 0.08 $203,625 9.797 35334 841 86.1
’8‘0-01 - 18.500 $210.000 1 0.04 $210.,000 11.350 360.00 658 100.0
,EH 5 $467,747,554 1,832 100.00 $255,321 8.207 35326 644 82.3 J
Recipients must read the information contained in the antached statement. Do not use or rely on this infurmativn if you have not received or reviewed
the statement. If you have not received the statement, cell your Countrywide Securities account repre: ive for another copy. The collateral

infurmation set forth in the Computational Materials supersedes any previvusly distributed collateral information relating to the securities discuxsed in
thix communication and will be superseded by the information set forth in the final offering materialx.
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. .
counthey Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

A Courtsywide Capinal Markats Company

ARM and Fixed $494,079,308

Detailed Report

-

b

[ CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LIV

1128 $185,5C0 1 0.04 $195,500 5875 35300 628 85.0

1.5¢0 $346,508,053 1,318 74.08 $262.705 6.216 35945 643 82.2

2.0C0 $9.639,280 39 2.06 $247.181 5842 35865 646 80.8

3.000 $111.404,7842 473 23.82 $235,528 8.213 35870 685 82.6

!L $467,747,554 1,832 100.00 $255,321 6.207 350.26 644 823 J

i CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
! DESCRIPTION BALANCE LOANS TOTAL BALANCE Wac YERM FICO LTV
1.000 $38.224.016 416 21.00 $236.115 6.133 33860 655 82.6
+.300 $369.223,538 1,415 78.94 $280,935 6.227 35843 &4 82.2
2000 $300,000 1 0.05 $300,000 6750 359.00 616 81.1
! $467,747,554 1,832 100.00 $255,321 6.207  359.26 644 B2.3 J

i CURRENY ROF % OF AVERAGE GROSS REMG. ORIG
! DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
2.001-3.0C0 $148,500 1 0.03 $148,500 5000 35800 €51 743
3.001 - 4.00C $1,223,617 ] 0.26 $244,723 5524 35846 676 87.2
3.001 - 5.000 $37,720828 140 8.06 $269.432 4825 35936 883 796
5.0Ct - 8.000 $181,007,934 683 38.70 $265.019 5848  359.35 657 80.2
8.0C1 - 7.000 $181,775670 721 38.86 $252,116 6.514  359.18 632 823
7.GQt - 8.00Q $53.278,267 213 11.39 $243.280 7.486  358.21 618 88s
4.001 - 3.000 $10,250,362 53 2.19 £193.403 B840S  359.03 618 916
9001 - 10.C00 $2,132,675% 9 0.45 $236,864 9.449 35945 599 929
> 10.002 $210,000 1 0.04 $210.000 11350 36000 658 100.0
{ $467,747,554 1,832 100.00 $255,321 6.207  359.26 644 823 J

! CURRENT #0OF A OF AVERAGE GROSS REMG. ORIG

. DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC JERM FICO LTV
1208 $5,053,568 17 1.08 $297.269 6412 35504 632 86.0
01/08 $3,575,644 14 0.76 $255,403 6.521  356.00 641 79.5
ke ] $1.536,116 7 0.33 $219.445 7.129 35700 B17 85.1
9v06 $10,080.424 44 2.16 $229.101 6.355 358.00 655 83.1
Qw08 $58,507,439 225 12.59 $260.033 6220 35900 649 82.2
c508 $30,518,147 110 6.52 $277.438 8.025 380.00 654 81.2

12/08 $2,226.852 [ 0.48 $371,109 5805 35500 669 835

Recipients must read the information contained in the attached statement. Du not use or rely on this information if you kave not received or reviewed
the statement. If you have not received the statement, call your Countrywide Securifies account representative for another copy. The collateral
information set forth in the Computarional Maserials supersedes any previously distributed collateral information relasing 1o the securitiex discussed in
this communication and will be superseded by the informarion set forth in the final uffering marerials.
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' countW‘de Computational Materials For

SECURITIES CORPORATION CWABS 2004-5_Interest Only Strat_5/20/2004

&4 Coumerywide Capital Markarns Comeany

ARM and Fixed $494,079,308
Detailed Report

i
CURRENT #0OF % OF AVERAGE  GROSS REMG. ORIG

DESCRIFTION BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV

o107 32361884 8 0.5 $395.235 6805  356.00 634 869

02107 $s74752 3 0.12 $151.584 7218 35700 720 978

ovo7 $14883729 84 3.8 $232,558 6.453 35801 455 833 °
04107 $173,128977 697 37.0% $248,392 6242 35000 642 826

o507 $165.148121 63 3531 $259.657 6.041 38000 641 817
08/07 $152,100 1 0.03 $152,100 6250 380.00 602  90.0
L $457,747,554 1,832 190,00 $255,321 6207 353.26 644 8223 J

Recipients must read the informadion contained in the attached statement. Do not use or rely on this information if you have not received or reviewed
the statement. If yvu have not received the statement, cail your Countrywide Securities account representarive for another copy. The collateral
information set forth in the Computational Materials supersedes any previously distributed collateral information relating to the securities discussed in
this communication and will be superseded by the informarion set forth in the final offering moterials.
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Exhibit 99.17

COMPUTATIONAL MATERIALS
PREPARED BY MERRILL LYNCH, PIERCE, FENNER & SMITH INCORPOR.ATED

for
CWABS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5

NY1 5550591v2
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Exhibit 99 18

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

for
CWABS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5




CWABS 2004-5_AIG Strats_Group4_20040518

FICO & Documentation

Full Simple = Stated All Avg

FICO Score Doc Doc Doc NINA Docs  Prin Bal
<= 500 0.09 0 0.07 0 0.16 $213,956
501 - 520 1.58 0 1.34 0 2.92 $180,566
521 - 540 2.76 0.05 2.63 0 5.43 $214,777
541 - 560 3.42 0 262 0 6.04 $200,412
561 - 580 4.47 0 5.06 0 9.53 $213,025
581 - 600 571 0.03 5.55 0 11.29 3224,330
601 - 620 6.42 0.02 7.27 0 1371 $242,011
621 - 640 4.84 0 6.58 0 11.42 $248,552
641 - 660 4.29 0 7.84 0 12.13 $242,349
661 - 680 3.04 0.04 7.07 0 10.15 $250,900
681 - 700 2.11 0 4.38 0 6.5 $263,274
701 - 720 1.12 0.02 2.69 0 414 $268,132
721 - 740 0.81 0 1.58 0 2.37 $278,867
741 - 760 0.95 0 0.96 0 ° 1.91 $327,198
761 - 780 0.84 0 0.76 0 1.6 $328,498
781 - 800 0.47 0 0.2 0 0.67 $290,203
801 - 820 -0 0 0.04 0 0.04 $184,400

429 0.186 56.94 0 100 3236,781
LTV & FICO
Orig LTV <= 500 501-520 521-540 541-560 561-580 581-600
<= 70.00 0.03 0.76 1.2 1.03 1.95 1.82
70.01 - 80.00 0.12 1.66 268 2.61 3.86 3.65
80.01 - 90.00 0 0.5 1.55 2.34 3.52 4.74
90.01 - 95.00 0 0 0 0.06 0.16 0.64

> 95.00 0 0 0 0 0.04 0.44
. 0.16 2.92 5.43 6.04 9.53 11.29

Principal Balance & FICO

Prin Balance <= 500 501-520 521-540 541-560 561-580 581-600

0.01 - 50,000.00 0 0.05 0.02 0.04 0.04 0.05
50,000.01 - 100,000.00 0 0.26 0.28 0.5 0.59 0.64
100,000.01 - 150,000.00 0.01 0.43 0.58 0.74 1.22 1.48
150,000.01 - 200,000.00 0.04 0.49 0.78 1.01 1.21 1.12
200,000.01 - 275,000.00 0.03 0.34 0.95 0.72 1.59 1.47
275,000.01 - 300,000.00 0.04 0.14 0.21 0.25 0.42 0.42




300,000.01 - 350,000.00 0.04 0.4 0.86 0.9 1.18 1.34
350,000.01 - 400,000.00 0 0.54 1.09 1.18 1.74 2.38
400,000.01 - 450,000.00 0 0.21 0.25 0.41 0.33 0.83
450,000.01 - 500,000.00 0 0.06 0.41 0.24 0.59 1.15
500,000.01 - 550,000.00 0 0 0 0 0.13 0.06
550,000.01 - 800,000.00 0 o Q 0.07 0 0.27
600,000.01 - 1,000,000.00 0 0 0 0 0 0.08
> 1,000,000.00 0 0 0 0 0 0
0.16 2.92 5.43 6.04 9.53 11.29
Prepayment Penalty Term
Prepay & FICQ <= 500 501-520 521-540 541-560 561-580 581-600
0 006 0.9 1.57 1.77 3.01 2.95
6 0 0 0 0 0 0
12 0 0.06 0.38 0.3 0.42 0.62
24 001 0.44 0.71 0.71 1.56 1.84
36 0.08 1.25 243 2.9 3.63 4.51
60 0 0.27 0.33 0.37 0.9 1.37
0.16 2.82 5.43 6.04 9.53 11.29
Mortgage Rates & FICO
Mortg Rates <= 500 501-520 521-540 541-560 561-580 581-600
3.501 - 4.000 0 0 0 0 0 0
4.001 - 4.500 0 0 0 0 0
4.501 - 5.000 0 0 0 0 0.05 0.11
5.001 - 5.500 0 0 0.04 0 0.07 0.2
5.501 - 6.000 0 0.07 0.42 0.52 1.15 2147
6.001 - 6.500 0 0.41 1.19 1.32 1.88 2.4
6.501 - 7.000 0 0.72 0.92 1.62 2.53 2.14
7.001 - 7.500 0.04 0.51 0.74 0.58 1.35 1.26
7.501 - 8.000 0.03 0.38 0.83 0.98 1.28 1.39
8.001 - 8.500 0.02 0.18 0.5 0.51 0.69 0.65
8.501 - 8.000 0.01 0.28 0.47 0.31 0.29 0.65
9.001 - 9.500 0.04 0.15 0.13 0.1 0.18 0.2
§.501-10.000 0.02 0.09 0.1 0.09 0.06 0.08
10.001 - 10.500 0 0.07 0.06 0.01 0.01 0.01
10.501 - 11.000 0.03 0.02 0 0 0.02
11.001 - 11.500 0 0.01 0 o 0 0.01
11.501 - 412.000 0 0.01 0.01 0 0 0
12.001 - 12.500 0 0.01 0 0 0 0
0.16 2.92 5.43 6.04 9.53 11.29




Mortgage Rates & LTV

Mortg
Rates <=70 70.01-30 80.01-90 90.01-95 > 95 Total
3.501-4.000 0 0.06 0 0 0 0.06
4.001 - 4,500 0 0.22 0.03 o 0 0.25
4501 -5.000 0.12 1.78 0.32 0 0 2.23
5.001 - 5.500 0.98 3682 1.37 0.01 0.02 4]
5.501 - 6.000 3.98 9.39 4.47 0.27 0.14 18.23
6.001 - 6.500 3.67 11.03 8.31 0.38 0.26 23.65
6.501 - 7.000 3.22 8.48 7.34 0.74 0.53 203
7.001-7.500 0.88 3.64 452 0.56 0.58 1019
7.501 - 8.000 1.08 3.16 3.48 0.63 0.76 9.1%
8.001 - 8.500 0.33 1.72 1.5 0.51 0.47 4.52
8.501 - 9.000 0.3 0.76 1.25 0.26 0.51 3.08
9.001 - 9.500 0.15 0.27 0.38 0.15 0.13 1.08
9.501 - 10.000 0.04 0.2 0.31 0.04 0.17 0.76
10.001 - 10.500 0.07 0.08 0.01 0 0.03 0.2
10.501 - 11.000 0.16 0.04 0.01 0 0.01 0.22
11.001 - 11.500 0.04 0.01 o) 0 0.01 0.05
11.501 - 12.000 0.01 0.02 0.02 0 0 0.04
12.001 - 12.500 0.01 0 0 0 0] 0.01
15.03 44 .48 33.33 3.54 3.61 100




Orig

LTV

72.6

75

75
78.2
781
80.6
81.5
81.4
80.4
80.5

80
80.1
79.5
74.5

7%
79.4

80
79.7

601-620 621-640 641660 661-680 681-700 701-720 721-740 741-760 761-780 781-80C 801-820

1.76 1.37 1.44 0.e8 0.96 0.42 0.22 0.55 0.4 0.15 0
463 4.5 6.04 5.39 3.07 287 1.48 1.01 0.79 0.28 0.04
6.19 4.55 3.48 284 1.84 0.61 0.41 0.25 0.28 0.13 0
0.51 0.54 0.52 0.48 0.22 0.27 0.06 0 0.02 0.06 0
0.62 0.46 0.65 0.37 0.4 0.16 0.21 0.1 0.11 0.06 0
13.71 1142 1213 10.15 6.5 4.14 2.37 1.91 1.6 0.67 0.04
601-620 621-640 641-660 661-680 631-700 701-720 721-740 741-760 761-780 781-800 801-820
0.03 0.03 0.02 0.02 0.01 0 0 0 0 0 0
0.5 0.43 0.43 0.5 0.19 0.12 0.07 0.02 0.01 0.01 0
1.32 0.93 1.24 0.97 0.66 0.39 0.17 0.12 0.05 0.06 0.02
1.51 1.09 1.38 0.6 0.48 0.29 0.18 0.06 0.13 0.07 - 0
213 1.64 1.75 1.01 0.75 0.68 0.2 012 0.1 0.03 0.03
0.55 0.52 0.28 0.35 0.25 0.1 0.04 0.1 0.04 0 0




1.58 1.56 1.28 1.54 0.68 0.59 0.49 0.33 0.24 0.04 0
2.84 239 2.83 227 1.18 0.41 0.41 0.28 0.37 0.18 0
1.45 1.48 1.04 0.88 0.89 0.42 0.47 0.21 0.27 0.1 0
1 1.09 0.75 1.46 04 0.41 0.29 0.35 0.17 0.11 0
0.26 0.06 0.51 0.2 0.45 0.25 0 0 0.07 0.07 0
0.34 0.14 0.35 0.07 0.42 0.07 0.07 0.14 0 0 0
0.19 0.08 0.26 0.29 0.15 0.28 0 0.17 0.15 0 0
0 0 0 0 0 0.13 0 0 0 0 0
13.77 1142 12.13  10.15 6.5 4.14 2.37 1.91 1.8 0.67 0.04

601-620 621-640 641-660 661-680 681-700 701-720 721-740 741-760 761-780 781-800 801-820

3.84 28 2.9 1.75 1.28 0.63 045 0.12  0.13 0.01 0

0 0 0.02 0.04 0 0 0 0 0 0 0
0.82 0.7 0.85 0.61 0.53 0.13 0.08 0.14 0.04 0.06 0
2.06 1.7 1.96 2.3 0.8 0.8 0.43 0.12 0.24 0.04 0.03
5.79 493 - 481 4.29 2.84 2.06 1.15 0.74 0.6 0.35 0.02
1.19 1.48 1.6 1.17 1.0 0.53 0.27 0.8 0.58 0.21 0

13.71 11.42 1213 10.15 6.5 4.14 2.37 1.91 1.6 0.67 0.04

601-620 621-640 641-660 661-680 681-700 701-720 721-740 741-760 761-780 781-800 801-320

0 0.02 0 0.04 ) 0 0 0 0 0 0

0 0 0.03 0.08 0.08 0 0 0.04  0.04 0 0
0.27 0.33 0.26 0.18 0.43 0.24 0.23 0.12 0.02 0 0
0.55 0.45 0.79 1.19 0.88 0.41 0.4 0.27 0.53 0.23 0
1.87 2.19 2.61 2.28 1.48 1.17 0.54 0.79 0.78 0.16 0.04
3.54 3.24 3.15 2.64 1.42 1.05 0.75 0.48  0.07 0.12 )
3.26 2.38 242 1.83 1.23 0.7 0.3 0.09 0.09 0.07 0
1.65 0.89 1.31 0.93 0.47 0.19 0.13 0.07 0.01 0.06 0
1.3 0.99 0.9 0.48 0.35 0.16 0 0.01 0 0.03 0
0.72 0.35 0.41 0.27 0.04 0.4 - 0 0.05 0 0 0
0.38 0.26 0.13 0.12-  0.07 0.04 0 0 0.07 0 0
0.06 0.18 0 0 0 0.02 0.02 0 0 0 0
0.08 0.09 0.08 0.06 0 0 0.01 0 o 0 0
0.02 0 0 0.01 0.02 0 0 0 0 0 ]
0.03 0 0.02 0.08 0.02 0.01 0 0 0 0 0
0 0.01 0.02 0.01 0 0 0 0 0 0 0

0 0.02 0 0 0 0 0 0 0 0 0

0 0 0 0 0 0 0 0 0 0 0
13.71 1142 1213 10.15 6.5 4.14 2.37 1.91 1.6 0.67 0.04




Avg

Gross Avg

FiCO

Margin _Prin Bal

860
705
674
675
646
627
618
609
600
592
580
568
580
564
613
815
564
512
619

2.916 $253,250
3.454 $341,682
3.913 $310,652
4.464 $312,529
5.712 $300,635
6.067 $278,369
8.448 $241,751
6.884 $202,926

7.22 $198,269
7.715 $164,734
8.221 $145,781
8.555 $139,272
9.062 $130,363
8.491 885,346
10.386 $70,557
11.333 $74,735
8.196 $61,483

8.5 $107,971
6.386 $236,781




Not Avg Gross

Scored Total Prin Bal WAC Margin

0 15.03 $233,408 6.634 6.537
0 44.48 $235,8826.526 5.835
0 33.33 $249,5316.878 6.598
0 3.54 $220,641 7.433 7.322
0 361 $182,4617.792 7.728
0 100 $236,781 6.737 6.386
Not Orig Gross
Scored Total LTV WAC Margin_
0 0.3 696 8975 8.43
0 4586 77.3 7.844 7.427
0 10.39 80.5 7219 6.815
0 10.44 799 6972 6631
0 13.51 B0 8739 643
0 37 81.5 6749 86.273




0 13.06 80.7 6537 6.131
0 2008 80.3 6587 6.158
0 972 79 6.42 6.142
0 848 78.9 6.502 6.189
0 208 792 65.288 5757
0 195 7686 5.278 4.942
0 164 68.1 5.879 5131
6 0.3 59.5 6.125
0 100 79.7 6.737 6,386
Not Orig Gross Avg
Scored Total LTV WAC Margin Prin Bal
0 23.98 79.9 7.041 6,956 $248,205
0 0.06 87 7.776 6.816 $237,427
0 572 81 6.886 6.336 $294,348
0 15.75 81.2 6.794 6.276 5225,789
0 4235 80.6 6617 6,117 $223,951
C 12.14 73.8 8.41 B6.703 $257,346
0 100 79.7 6.737 5.386 $236,781
Not Orig Gross Avg
Scored Total LTV WAC  Margin Prin Bal
0 0.06 794 3.918 2916 $253,250
0 025 80.3 4.454 3.454 33418682
0 223 77.9 4876 3.913 3$310,652
0 6 76.7 5.368 4.464 $312,529
0 18.23 76.5 5.876 5712 $300,635
0 23.65 78.8 6.346 6.067 $278,369
0 203 80 6.818 6.446 $241,751
0 10.1¢ 83 7.335 6.884 $202,928
0 91 826 7.799 7.22 $198,269
0 452 84.2 8.307 7.715 $164,734
0 308 85 8.801 8221 $145,781
0 1.08 849 9.256 8.555 $139,272
0 078 853 9.784 9.062 3$1230,363
0 0.2 £8.8 10.327 8.491 $85346
0 0.22 37.7 10.867 10.386 $70,557
0 0.05 36.7 11.364 11.333 374,735
0 004 64.1 11.844 8196 561,463
0 0.01 63.5 1225 8.5 $107,9714
0 100 79.7 6.737 6386 $236,781
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Exhibit 99.19

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

for
CWABS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5




CWABS 2004-5

Assumptions:

40% Loss Severity

Fitch BBB Cum Loss (6.11%)

Default rate as a percentage of the distribution curve = 6.11% / 40.00% = 15.27%
Fitch BBB base prepay.

Run to Maturity.

Forward LIBOR.

0 months o recovery.

Vol CPR at Fitch BBB Scenario

Period fix smo 228 327 Loss Distribution Curve
1 6.78469 6.80788 6.59982 6.91367 h 0.0000%
2 8.69322 8.84001 8.45623  8.85857 0.0000%
3 10.60176 11.00801 10.31265 10.80348 ~ 0.0000%
4 12.51021  12.35998 12.16902 12.74828 0.0000%
5 14.41847 13.77597 14.02528 14.69287 0.0000%
8 16.32644 15.19202 15.88138 16.63713 0.0000%
7 18.23403 19.51999 17.74475 18.58199 0.0000%
8 20.14112 28.59198 19.60110 20.52532 0.0000%
e 22.04758 47.84002 21.45707 22.46792 0.0000%
10 23.95333 B83.46401 2331261 24.40965 '0.0000%
11 25.85821 64.62401 25.16763 26.35036 0.0000%
12 27.76209 63.22388 27.02205 28.28989 0.0000%
13 29.74405 4529685 28.99454 30.21955 0.2083%
14 29.18680 42.80316 28.62466 29.84577 0.4167%
15 28.60390 43.08749 28.23154 29.44761 0.6250%
16 27.99398 45498692 27.81386 29.02362 0.8333%
17 27.35566 40.65177 27.37024 28.5722% 1.0417%
18 26.68750 36.93650 26.89923 28.09203 1.2500%
19 26.41442 3556879 26.81702 28.00095 1.2500%
20 26.13849 36.90322 26.73262 27.90739 1.2500%
21 2586268 37.49217 27.28718 27.81128 1.2500%
22 25.58394 38.81526 48.14656 27.71252 1.2500%
23 25.29433 37.97884 £5.31971 27.61103 1.2500%
24 25.011863 36.45767 66.36765 27.50672 1.2500%
25 2465151 3431598 76.54174 27.37786 - 1.3889%
26 23.89296 27.70100 52.89482 26.90363 1.5278%
27 23.30695 26.95185 49.54553 26.40056 1.6667%
28 22.59220 26.14920 49.83098 25.86697 1.8056%
29 21.84739 25.29027 52.91541 25.30106 1.9444%
30 21.07108 24.37047 46.33671 24.70087 2.0833%
31 2069098 24.04216 41.73022 24.48963 2.0833%
32 20.30645 23.70110 39.63063 24.27171 2.0833%
33 20.11345 23.34854 41.12273 24.75183 2.0833%
34 19.91501 2297811 41.59498 47.64489 2.0833%
35 19.71096 22.59507 43.03588 66.64181 2.0833%
36 19.50112 19.80267 41.51979 67.56010 2.0833%




37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55

57
58
59
60
81
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
73
80
81
82
83

85
86
87

21.09170
20.85751
20.61611
20.36726
20.11071
19.84617
19.57337
19.29202
19.00182
18.70244
18.39357
18.07485
18.11433
18.16623
18.23109
18.30966
18.40270
18.51081
18.19860
17.87643
17.54395
17.20076
16.84642
16.48044
20.03079
20.16919
20.32925
20.51202
20.71887
20.95088
21.20944
21.49593
21.81154
22.15781
22.53594
22.94754
23.39383
23.87644
24.39659
2495582
25.55565
26.19725
26.88223
27.61166
28.38708
29.20944
30.08015
31.00000
31.00000
31.00000
31.00000

28.43379
27.95012
27.44275
26.91041
26.35143
25.76453
25.14904
24.50234
23.82278
23.10826
22.35666
18.29377
18.20888
18.14796
18.11300
18.10605
18.12912
18.18505
17.38965
16.55607
15.68158
14.76458
13.80182
12.79070
12.91117
13.08127
13.30486
13.58585
13.92693
14.33185
14.80545
15.35059
15.97109
16.67053
17.45314
18.32223
19.28080
20.33161
21.47959
22.72503
24.07125
25.52024
27.07333
28.73130
30.49416
32.36013
34.32959
36.39991
36.39965
36.39996
36.40037

40.20011
37.41801
28.44134
27.77492
27.07171
26.32950
25.54557
2471721
23.84150
22.91533
21.93536
20.89808
17.18617
17.03336
16.90123
16.80303
16.74219
16.72197
15.63241

14.48263 -

13.26866
11.98630
10.63100
9.24159
6.13793
6.32087
6.56253
6.86643
7.23866
7.69399
8.24935
8.89353
9.72426
10.66291
11.71081
12.87264
14.15132
15.55075
17.07301
18.72060
20.49536
22.39729
24.42682
26.58203
28.86137
31.26062
33.77580
36.40000
36.40000
36.40000
36.40000

75.87344
50.35044
46.80822
47.25984
50.76384
43.84727
38.62721
36.10141
37.47880
37.71974
39.01322
36.99381
34.46693
31.73787
22.42757
22.26188
22.12746
22.02841
20.99319
19.89648
18.73399
17.50103

-16.19255
-14.80324

11.10017
11.18067
11.34846
11.57833
11.88613
12.27705
12.75677
13.33110
14.00512

.14.78480

15.67532
16.68228
14.39441
15.77720
17.28153
18.90989
20.66419
22.54451
24.5514¢C
26.68300
28.93792
31.31207
33.80166
36.40000
36.4000C
36.40000
36.40000

2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0833%
2.0139%
1.9444%
1.8750%
1.8056%
1.7381%
1.6667%
1.6667%
1.6667%
1.6667%
1.6667%
1.6667%
1.6667%
1.5972%
1.5278%
1.4583%
1.3889%
1.3194%
1.2500%
1.1806%
1.1111%
1.0417%
0.9722%
0.9028%
0.8333%
0.7639%
0.6944%
0.6250%
0.5556%
0.4861%
0.4167%
0.3472%
0.2778%
0.2083%
0.1389%
0.0694%
0.0000%




38

89

90

91

92

83

94

95

96

97

98

89

100
101
102
103
104
105
106
107
108
109
110
111
112
113
114
115
116
117
118
119
120
121
122
123
124
125
126
127
128
129
130
131
132
133
134
135
136
137
138

31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000

36.40023
36.39988
36.39982
36.40053
36.39953
36.39993
36.40055
36.39998
36.40000
36.40055
36.40008
36.40001
36.40045
36.39922
36.39980
36.39999
36.39926
36.39934
36.39955
36.39926
36.40012
36.39872
36.39918
36.40088
36.39943
36.39940
36.39963
36.39843
36.40076
36.40171
36.39916
36.40177
36.40042
36.40024
36.39862
36.40196
36.39824
36.39845
36.39927
36.39764
36.40040
36.39832
36.39854
36.40293
36.40127
36.40100
36.39713
36.39807
36.39940
36.40202
36.39977

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000

*36.40000

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
35.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000C
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000C
36.40000
36.40000C
36.40000
36.40000
36.40000
36.40000C
36.40000
36.4000C
36.40000
36.40000
36.40000
36.40000

* 36.40000

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000

36.40000

36.40000
36.40000




139
140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
158
157
158
159
180
181
182
163
164
185
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189

31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00367
31.00000
31.00000
31.00079
31.01631
31.01084
31.16321
31.14484
31.03120
31.00488
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000

36.40300
36.39581
36.39786
36.40151
36.39965
36.40337
36.40386
36.40360
36.40377
36.40575
36.40009
36.39974
36.39393
36.39804
36.40036
36.40235
36.40511
36.39541
36.40760
36.39139
36.40245
36.40596
36.40390
36.39559
36.40650
36.38436
36.40362
36.39221
36.40965
36.40728
36.41377
36.40094
36.40015
36.41402
36.41493
36.40246
36.41063
36.40890
36.39603
36.41508
36.38304
36.39602
36.40147
36.40572
36.40860
36.41537
36.37550
36.39331
36.41877
36.39955
36.39205

38.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.39999
36.40000
36.40000
36.40000
36.40000
36.39999
36.39999
36.40000
36.40000
36.40000
36.40001
36.40000
36.40000
36.39599
36.40000
36.40000
36.40000
36.40000
36.40001
38.40000
36.40000

36.40001"

36.40000
36.40001

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000




190
181
182
183
194
195
186
197
138
199
200
201
202
203
204
205
206
207
208
209
210
211
212
213
214
215
218
217
218
219
220
221
222
223
224
225
226
227
223
229
230
231
232
233
234
235
238
237
238
239
240

31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000

31.00000

31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00000
31.00001
31.00000
31.00000
31.00000
31.00000
31.00000
31.00001
30.89999
31.00000
31.00000
30.99999

38.38780
36.42081
36.40088
36.39748
36.42081
36.40116
36.40913
36.37216
36.36702
36.40764
36.40025
36.44220
36.43565
36.38603
36.38462
36.34543
36.36415
36.34366
36.39248
36.40606
36.36961
36.41548
36.43190
36.39193
36.46289
36.32681
36.47947
36.40723
36.47735
36.31024
36.48214
36.41282
36.50396
36.32541
36.32145
36.27959
36.44040
36.28799
36.35699
36.39864
36.37462
36.30044
36.52101
36.35545
36.4388386
36.57672
36.21354
36.20471
36.58132
36.47104
36.31593

36.40000
36.40000
36.40001
36.40001
36.40001
36.39998
36.40000
38.40001
36.40002
36.40000
36.39999
36.40000
36.40002
36.39999
36.40002
36.39999
36.39997
36.40001

36.39999 .
36.40000

36.40003
36.40001
36.40000

36.39999-

36.39999
38.40002
36.39996
36.40004
36.40004
36.39997
36.40000
36.40003
36.40002
36.39998
36.39999
36.40003
36.40006
36.40004
36.40005
36.40004
36.39997
36.40006
36.40005
36.39999
36.39998
36.39892
36.40002
36.40003
36.40002
36.39997
36.40011

36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
35.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
35.3998¢
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.39999
36.40000
36.40001
36.39999
36.40000
36.40000
36.39989
36.40000
36.40000
36.40000
36.40000
36.40000
36.40000
36.39999
36.40001
36.40000
3640001
36.39999
36.40001
36.39998
36.39999
36.39999
36.38999
36.39999
38.40000
36.39998
36.40001
36.40002




241
242
243
244
245
248
247
248
249
250
251
252
253
254
255
256
257
258
259
260
261
262
263
264
265
266
267
268
269
270
271
272
273
274
275
276
277
278
279
280
281
282
283
284
285
286
287
288
289
290
281

31.00000
31.00001
31.00000
31.00000
30.99999
31.00000
30.99999
31.00000
31.00000
31.00000
31.00000
31.00001
31.00001
31.00001
31.00000
31.00001
30.99999
31.00000
30.99999
30.99998
31.00001
30.99999
31.00001
30.99998
31.00000
30.99999
30.99998
30.99989
30.99899
30.99999
31.00002
31.00001
31.00002
30.99999
31.00002
31.00002
30.99999
30.99997
30.98999
31.00000
31.00004
31.00001
31.00002
30.99996
30.99996
30.99999
30.99997
30.99899
30.99997
31.00000
31.00003

36.56628
36.28782
36.46037
36.60628
36.14036
36.17340
36.13943
38.07818
36.64968
36.50050
36.28199
36.76721
36.42081
36.00985
36.35508
36.69451
36.06203
36.34601
36.57672
36.78664
36.92927
35.88522
35.90818
35.83729
35.75998
37.05238
36.91639
36.65103
36.36053
35.97861
35.55824
36.83288
36.27646
35.51201
36.89249
36.00744
37.27602
36.24055
37.54030
36.32227
37.64541
36.20471
37.54030
35.82666
37.15973
35.11017
36.42081
37.83075
35.36485
36.73394
38.21070

36.40002
36.39988
36.40004
36.40009
36.39996
36.39991
36.40007
36.40015
36.40003
36.39987
36.40010
36.40017
36.40004
36.39992
36.39989
36.40008
36.40004
36.40014
36.39988

36.40020

36.39982
36.40001
36.40018

36.40028

36.39973
36.40010
36.38968

36.38988 -

36.40023
36.39992
36.40015
36.39989
36.39957
36.39980
36.40002
36.39968
36.39976
36.40049
36.39958
36.39938
36.39084
36.39966
36.39952
36.40042
36.40039
36.40015
356.40064
36.39933
36.40006
36.39995
36.39931

36.39998
36.40000
36.40000
36.40001
36.40001
36.40002
36.40001
36.40001
36.40001
36.39998
36.40001
36.39997
36.39998
36.40002
36.40000
36.39999

. 36.40002

36.40002
36.40002
36.40005
36.40005
36.40000

* 36.40001

36.39998
36.40004
36.40006
36.40007
36.38999
36.40000
36.39992
36.40002
36.40008
36.40006
36.40000
36.40009
36.40000
36.39997
36.39998
36.40009
36,39994
36.39987
36.39987
36.39889
36.39994
36.39998
36.39988
36.40012
36.39994
36.40008
36.39995
36.39996




292
293
294
295
298
297
298
299
300
301
302
303
304
305
306
307
308
309
310
311
312
313
314
315
316
317
318
319
320
321
322
323
324
325
326
327
328
329
330
331
332
333
334
335
336
337
338
339
340
3
342

31.00004
30.99999
31.00004
31.00003
30.99996
30.99993
30.99991
30.99997
30.99995
30.89999
31.00000
31.00001
31.00000
30.99991
31.00006
31.00000
30.99994
31.00009
30.99997
30.99996
31.00006
30.99886
30.89892
31.00001
30.99984
30.999381
30.99988
30.99990
31.00014
30.99976
30.99992
31.00012
30.99973
30.99981
31.00023
30.99992
30.99988
31.00041
30.99894
31.00030
31.00051
31.00044
30.99963
31.00015
31.00017
31.00037

-30.98986

31.00041
30.99933
31.00017
30.99924

35.02607
36.42081
37.92854
33.98356
35.16081
36.63945
38.00714
32.97048
34.36728
35.88522
37.25417
38.72902
40.32211
33.42351
34.69361
36.42081
37.92854
39.56310
40.88181
30.87543
32.09974
33.88894
35.36485
36.97227
38.72902
40.65613
42.04762
4431626
26.20017
27.38647
29.37955
30.87543
32.562938
33.42351
35.36485
37.54030
39.99338
41.34053
44.31626
45.96399
47.73309
51.68825
53.80484
56.30404
58.90549

0.00000

0.00000

0.00000

0.00000

0.00000

0.00000

36.40089
36.40085
36.39940
36.39871
36.39920
36.40084
36.40104
36.39922
36.40128
36.40027
36.39867
36.39950
36.39807
36.40144
36.40023
36.40123
36.39777
36.39826
36.40051
35.40284
36.40207
36.40125
36.39682

36.39922

36.39739
36.40237
36.40256
36.39977
36.39777
36.40057
36.40215
36.39451
36.40476
36.40177
36.40052
36.40583
36.40718
36.39168
36.39709
36.39395
36.40679
36.39821
36.39289
36.39751
36.39250
36.41060
36.39744
36.39005
36.39311
36.42081
36.39108

36.40018
36.40011
36.40018
36.39988
36.40019
36.40000
36.39971
36.40025
36.40028
36.40031
36.40029
36.40008
36.40020
36.40042
36.40040
36.40023
36.399%4
36.39951
36.39991
36.39994
36.40052
36.39987
36.39956
36.4001¢
36.39935
36.40035
36.40043
36.39929
36.40031
36.39945
36.40033
36.40035
36.40108
36.40128
36.39950
36.39953
36.39988
26.39859
36.39975
36.40087
36.39851
36.40137
36.40134
36.39812
36.40194
36.40244
36.39801
36.40028
36.40277
36.40332
36.39996




343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
339

31.00099
31.00058
30.99971
31.00072
30.99983
30.99867
30.99998
31.00250
30.99723
30.99758
31.00068
31.00240
30.99513
30.89053
31.00629
31.014347
30.999948

0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000
0.00000

38.39385
36.39738
36.40661
36.43403
36.41783
36.44107
36.42468
36.36252
36.39972
36.43345
36.48302
36.31145
36.34048
36.22425
36.59140
37.18874

0.00000

36.393829
36.39598
36.40111
36.39735
36.40711
36.39313
36.39812
36.39559
36.39637
36.38615
36.41524
36.39487
36.42081
36.35933
36.39770
36.420808
36.868917




NY1 3550551v2

Exhibit 99.20

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

| for
CWABS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5
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Exhibit 99.21

COMPUTATIONAL MATERIALS
PREPARED BY COUNTRYWIDE SECURITIES CORPORATION

for
CWABS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5




CWABS 2004-5_AIG Strats_Group4_20040518

FICO & Documentation

Full Simple Stated Avg Orig
FICO Score Doc Doc NINA Docs PrinBal LTV
<= 500 0.09 0 0.07 0 0.16 $213,956 72.6
501 - 520 1.58 0 1.34 0 2.92 $180,566 75
521 - 540 2.76 0.05 2.63 0 543 $214.777 78
541 - 560 3.42 0 2.62 0 6.04 $200,412 78.2
561 - 580 M. 4.47 0 5.06 0  9.53 $213,025 78.1
581 - 600 5.71 0.03 5.55 0 11.29 $224,330 "80.6
601 -620 6.42 0.02 7.27 0 13.71 $242.011 81.5
621 - 640 484 0 6.58 0 11.42 $248 552 814
641 - 660 4.29 0 7.84 0 12.13 $242.349 80.4
661 - 680 3.04 0.04 7.07 0 10.15 $250,900 80.5
681 - 700 . 2.1 0 4.38 0 6.5 $263,274 < 80
701 - 720 1.12 0.02 2.99 0 4.14 $268,132 80.1
721 - 740 ] 0.81 o 1.56 0 2.37 $278,867 79.5
741 - 760 0.95 0 0.96 0 1.91 $327,198 74.5
761 - 780 0.84 0 0.76 0 1.6 $328,498 76
781 - 800 0.47 0 0.2 0 0.67 $290,203 79.4
801 - 820 0 0 0.04 0 0.04 $184,400 80
42.9 0.16 56.94 0 100 $236,781 79.7
LTV & FICO
Orig LTV <=500 501-520 521-540 541-560 561-580 581-600 601-620 621-640 641-660 661-680
<= 70.00 0.03 0.76 1.2 1.03 1.95 1.82 1.76 1.37 1.44 0.98
70.01 - 80.00 0.12 1.66 2.68 2.61 3.86 365 463 4.5 6.04 5.39
80.01 -90.00 0 0.5 1.55 2.34 3.52 474 6.19 4.55 3.49 2.94
90.01 - 95.00 0 0 0 0.06 0.16 0.64 0.51 0.54 0.52 0.48
> 95.00 0 0 0 0 0.04 0.44 0.62 0.46 0.65 0.37
0.16 2.92 543 6.04 9.53 11.29 1371 11.42 12.13 10.15




Not Avg Gross

681-700 701-720 721-740 741-760 761-780 781-800 801-820 Scored Total Prin Bal WAC Margin
0.96 0.42 0.22 0.55 0.4 0.18 0 0 15.03 $233,408 6.634 6.537
3.07 267 1.48 1.01 0.79 0.28 0.04 0 44.48 $235,982 6.526 5.935
1.84 0.61 0.41 0.25 0.28 0.13 0 0 33.33 $249,5316.878  6.598
0.22 0.27 0.06 0 0.02 0.06 0 0 3.54 $220,6417.433 7.322

0.4 0.16 0.21 0.1 0.11 0.06 0 0 3.61 $182,461 7.792 7.729

6.5 414 2.37 1.91 1.6 0.67 0.04 0 100 $236,781 6.737 6.386




Principal Balance & FICO

Prin Balance

<= 500 501-520 521-540 541-560 561-580 581-600 601-620 621-640 641-660 661-680

0.01 - 50,000.00 0 0.05 0.02 0.04 0.04 0.05 0.03 0.03 0.02 0.02

50,000.01 - 100,000.00 0 0.26 0.28 0.5 0.59 0.64 0.5 0.43 0.43 0.5

100,000.01 - 150,000.00 , 0.01 0.43 0.58 0.74 1.22 1.48 1.32 0.93 1.24 0.97
150,000.01 - 200,000.00 0.04 0.49 0.78 1.01 1.21 1.12 1.51 1.09 1.38 06 .

200,000.01 - 275,000.00 0.03 0.34 0.95 0.72 1.59 1.47 2.13 1.64 1.75 1.01

275,000.01 - 300,000.00 0.04 0.14 0.21 0.25 0.42 0.42 0.55 0.52 0.28 0.35

300,000.01 - 350,000.00 0.04 0.4 0.86 0.8 1.18 1.34 1.58 1.56 1.28 1.54

350,000.01 - 400,000.00 0 0.54 1.09 1.18 1.74 2.38 2.84 2.39 2.83 2.27

400,000.01 - 450,000.00 0 0.21 0.25 0.41 0.83 0.83 1.46 1.46 1.04 0.88

450,000.01 - 500,000.00 0 0.06 0.41 0.24 0.59 1.1« 1 1.09 0.75 1.46

500,000.01 - 550,000.00 0 0 0 0 0.13 0.06 0.26 0.08 0.51 0.2

550,000.01 - 600,000.00 0 0 0 0.07 0 0.27 0.34 0.14 0.35 0.07

600,000.01 - 1,000,000.00 0 0 v 0 0 0.08 0.19 0.08 0.26 0.29

> 1,000,000.00 0 0 0 0 0 0 0 0 0 0

0.16 2.92 5.43 6.04 9.53 11,29 1371 1142 1213 10.15

Prepayment Penalty Term

Prepay & FICO <= 500 501520 521-540 541-560 561-580 581-600 601-620 621-640 641-660 661-680

0 006 0.9 1.57 177 3.01 2.95 3.84 26 29 1.75

6 0 0 0 0 0 0 0 0 0.02 0.04

12 0 0.06 0.38 03 042 0.62 0.82 0.7 0.85 0.61

24 0.01 0.44 0.71 0.71 1.56 1.84 2.06 1.7 1.96 23

36 0.08 1.25 2.43 29 3.63 4.51 5.79 4.93 4 .81 4.29

60 0 0.27 0.33 0.37 0.9 1.37 1.19 1.48 1.6 1.17

0.16 2,92 5.43 6.04 9.53 11.29 1371 1142 1213 1015




Not Orig Gross
681-700 701-720 721-740 741-760 761-780 781-800 801-820 Scored Total LTV WAC  Margin
0.01 0 0 0 0 0 0 0 03 69.6 8.975 8.43
0.19 0.12 0.07 0.02 0.01 0.01 0 0 4.56 773  7.844 7.427
0.66 0.39 0.17 0.12 0.05 0.06 0.02 0 10.39 80.5 7.219 6.815
0.48 0.29 0.18 0.06 0.13 0.07 0 0 1044 79.9 69872 6.631
0.75 0.68 0.2 0.12 0.1 0.03 0.03 0 13.51 806 6.799 6.431
0.25 01 0.04 0.1 0.04 0 0 0 37 815 6.749 6.273
0.68 0.59 0.49 0.33 0.24 0.04 0 0 13.06 80.7 6537 6.131
1.18 0.41 0.41 0.28 0.37 0.18 0 0 20.08 80.3 6.587 6.158
0.89 0.42 0.47 0.21 0.27 0.1 0 0 972 79 6.42 6.142
0.4 0.41 0.29 0.35 017 0.11 0 0 8.48 789 6502 6.189
0.45 0.25 0 0 0.07 0.07 o 0 206 79.2 6.288 5.757
0.42 0.07 0.07 0.14 0 0 0 0 195 766 6.278 4942
0.15 0.28 0 Q.17 0.15 0 0 0 164 681 5873 51N
0 0.13 0 0 0 0 0 0 013 59.5 6.125
6.5 4.14 2.37 1.91 1.6 0.67 0.04 0 100 79.7 6,737 6.386
Not Orig Gross Avg
681-700 701-720 721-740 741-760 761-780 781-800 801-820 Scored Total LTV WAC _ Margin_Prin Bal
1.28 0.63 0.45 0.12 0.13 0.01 0 0 23.98 799 7.041 6.956 $248,205
0 0 0 0 0 o 0 0 0.06 87 7.776 6.816 $237,427
0.53 0.13 0.08 0.14 0.04 0.06 0 0 572 81 6.886 6.336 $294,348
0.8 0.8 0.43 0.12 0.24 0.04 0.03 0 1575 81.2 6.794 6.276 $225,789
2.84 2.06 1.15 0.74 0.6 0.35 0.02 0 4235 806 6617 6.117 $223,951
1.05 0.53 0.27 0.8 0.58 0.21 0 0 1214 73.8 6.41 6.703 $257,346
6.5 4.14 2.37 1.91 1.6 0.67 0.04 0 100 79.7 6.737 6.386 $236,781




Mortgage Rates & FICO

Mortg Rates <= 500 501-520 521-540 541-560 561-580 581-600 601-620 621-640 641-660 661-680
3.501 - 4.000 0 0 0 0 0 0 0 0.02 0 0.04
4.001 - 4.500 0 0 0 0 0 0 0 0 0.03 0.06
4.501-5.000 0 0 0 0 0.05 0.1 0.27 0.33 0.26 0.16
5.001 - 5.500 0 0 0.04 0 0.07 0.2 0.55 0.45 0.79 1.19
5.501 - 6.000 0 0.07 0.42 0.52 1.15 217 1.87 2.19 2.61 2.28
6.001 - 6.500 0 0.41 1.19 1.32 1.88 24 .3.54 3.24 3.15 264
6.501 - 7.000 0 0.72 0.92 1.62 2.53 2.14 3.26 2.38 2.42 1.83
7.001 - 7.500 0.04 0.51 0.74 0.58 1.35 1.26 1.65 0.89 1.31 0.93
7.501 - 8.000 0.03 0.38 0.83 0.98 1.28 1.39 1.3 0.99 0.9 0.48
8.001 - 8.500 0.02 0.18 0.5 0.51 0.69 0.65 0.72 0.35 0.41 0.27
8.501 - 9.000 0.01 0.28 0.47 0.31 0.29 065 038 0.26 0.13 0.12
9.001 - 9.500 0.04 0.15 0.13 .01 0.18 0.2 0.08 0.18 0 0
9.501 - 10.000 0.02 0.09 0.11 0.09 0.06 0.08 0.08 0.09 0.08 0.06
10.001 - 10.500 0 0.07 0.06 0.01 0.01 0.01 0.02 0 0 0.01
10.501 - 11.000 0 0.03 0.02 0 0 0.02 0.03 0 0.02 0.08
11.001 - 11.500 0 0.01 0 0 0 0.01 0 0.01 0.02 0.01
11.501 - 12.000 0 0.01 0.01 0 0 0 0 0.02 0 0
12.001 - 12.500 0 0.01 0 0 0 0 0 0 0 0
0.16 2.92 5.43 6.04 9.53 1129 1371 11.42 1213 1015
Mortgage Rates & LTV
Mortg Avg Gross Avg
Rates <=70 70.01-80 80.01-90 90.01-95 > 95 Total FICO  wmargin Prin Bal
3.501 - 4.000 0 0.06 0 0 0 0.06 660 2.916 $253,250
4.001 - 4.500 0 0.22 0.03 0 0 0.25 705  3.454 $341,682
4.501 - 5.000 0.12 1.78 0.32 0 0 2.23 674  3.913 $310,652




Not Orig Gross Avg

681-700 701-720 721-740 741-760 761-780 781-800 801-820 Scored Total LTV WAC  Margin_Prin Bal
0 0 0 0 0 0 0 0 008 79.4 3916 2916 $253,250
0.08 0 Q 0.04 0.04 0 0 0 025 80.3 4.454 3.454 $341,682
0.43 0.24 0.23 0.12 0.02 0 0 0 223 779 4876 3.913 $310,652
0.88 0.41 0.4 0.27 0.53 0.23 0 0 6 76.7 5368 4464 $312,529
1.48 1.17 0.54 0.79 0.78 0.16 0.04 0 18.23 76.5 5876 5712 $300,635
1.42 1.05 0.75 0.48 0.07 0.12 0 0 2365 789 6.346 6.067 $278,369
1.23 0.7 0.3 0.09 0.09 0.07 0 0 203 80 6.818 6.446 $241,751
0.47 0.19 0.13 0.07 0.01 0.06 0 0 10.19 83 7.335 6.884 $202,926
0.35 0.16 0 0.01 0 0.03 0 0 9.M 826 7.799 7.22 $198,269
0.04 0.14 0 0.05 0 0 0 0 4.52 84.2 8307 7.715 $164,734
0.07 0.04 0 0 0.07 0 0 0o 3.08 85 8.801 8.221 $145,781
0 0.02 0.02 0 0 0 0 0 108 849 925 8.555 $139,272

0 0 0.01 0 0 o 0 0 076 853 9.784 9.062 $130,363
0.02 0 0 0 0 0 0 0 02 68.8 10327 8491 $85,346
0.02 0.01 0 0 0 0 0 0 022 37.7 10.867 10.388 $70,557
0 0 0 0 o 0 0 0 005 36.7 11.364 11.333 $74,735

0 0 0 0 0 0 0 0 0.04 64.1 11844 8.186 $61,463

0 0 0 0 0 0 0 Q 0.01 63.5 1225 8.5 $107,971
6.5 4.14 2.37 1.81 1.8 0.67 0.04 0 100 79.7 6.737 6.386 $236,781




5.001 - 5.500
5.501 - 6.000
6.001 - 6.500
6.501 - 7.000
7.001 - 7.500
7.501 - 8.000
8.001 - 8.500
8.501 - 9.000
9.001 - 9.500
9.501 - 10.000
10.001 - 10.500
10.501 - 11.000
11.001 - 11.500
11.501 - 12.000
12.001 - 12.500

0.98
3.96
3.67
3.22
0.88
1.08
0.33
0.3
0.15
0.04
0.07
0.16
0.04
0.01
0.01
15.03

3.62
9.39
11.03
8.48
3.64
3.16
1.72
0.76
0.27
0.2
0.08
0.04
0.01
0.02

44.48

1.37
4.47
8.31
7.34
4.52
3.48

1.5
1.25
0.39
0.31
0.01
0.01

0.02

33.33

35

0.01
0.27
0.38
0.74
0.56
0.83
0.51
0.26
0.15

A ODO0OOCOCO0

0.02
0.14
0.26
0.53
0.58
0.76
0.47
0.51
0.13
017
0.03
0.01
0.01

3.61

18.23
23.65
203
10.19
9.1
4.52
3.08
1.08
0.76
0.2
0.22
0.05
0.04
0.01
100

675
646
627
618
609
600
592
580
568
580
564
618
615
564
512
619

4.464
5712
6.067
6.446
6.884
7.22
1.715
8.221
8.555
9.062
8.491
10.386
11.333
8.196
8.5
6.386

$312,529
$300,635
$278,369
$241,751
$202,926
$198,269
$164,734
$145,781
$139,272
$130,363

$85,346

$70,557

$74,735

$61,463
$107.571
$236,781
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Computational Materials for

% Merl‘ill Lvnch Countrywide Asset-Backed Certificates, Series 2004-5

The attached tables and other statistical analyses (the "Computational Materials") are furnished to you solely by Merrill
Lynch, Pierce, Fenner & Smith Incorporated ("Merrill Lynch”) and not by the issuer of the securities or any of its affiliates.
The issuer of these securities has not prepared or taken part in the preparation of these materials. None of Merrill Lynch, the
issuer of the securities nor any of their affiliates makes any representation as to the accuracy or completeness of the
information herein. The information herein is preliminary, and will be superseded by the applicable Prospectus Supplement
and by any other information subsequently filed with the Securities and Exchange Commission. The information herein
may not be provided by the addressees to any third party other than the addressee's legal, tax, financial and/or accounting
advisors for the purposes of evaluating said material.

Numerous assumptions were used in preparing the Computational Materials, which may or may not be stated therein. As
such, no assurance can be given as to the accuracy, appropriateness or completeness of the Computational Materials in any
particular context; or as to whether the Computational Materials and/or the assumptions upon which they are based reflect
present market conditions or future market performance. These Computational Materials should not be construed as either
projections or predictions or as legal, tax, financial or accounting advice. -~

Any yields or weighted average lives shown in the Computational Materials are based on prepayment assumptons and
actual prepayment experience may dramatically affect such yields or weighted average lives. In addition, it is possible that
prepayments on the underlying assets will occur at rates slower or faster than the rates assumed in the attached
Computational Materials. Furthermore, unless otherwise provided, the Computational Materials assume no losses on the
underlying assets and no interest shortfall. The specific characteristics of the securities may differ from those shown in the
Computational Materials due to differences between the actual underlying assets and the hypothetical assets used in
preparing the Computational Materials. The principal amount and designation of any security described in the
Computational Materials are subject to change prior to issuance.

Although a registration statement (including the prospectus) relating to the securities discussed in this communication has
been filed with the Securities and Exchange Commission and is effective, the final prospectus supplement relating to the
securities discussed in this communication has not been filed with the Securides and Exchange Commission. This
communication shall not constitute an offer to sell or the solicitation of any offer to buy nor shall there be any sale of the
securities discussed in this communication in any state in which such offer, solicitation or sale would be unlawful prior to
registration or qualification under the securities laws of any such state. Prospective purchasers are referred to the final
prospectus and prospectus supplement relating to the securities discussed in this communication for definitive information
on any matter discussed in this communication. A final prospectus and prospectus supplement may be obtained by
contacting the Merrill Lynch Trading Desk at (212) 449-3659.

Please be advised that asset-backed securities may not be appropriate for all investors. Potential investors must be willing
to assume, among other things, market price volatility, prepayments, yield curve and interest rate risk. Investors should
fully consider the risk of an investment in these securities.

If you have received this communication in error, please notl.fy the sendmg party immediately by telephone and return
the original to such party by mail.

Recipients must read the information contained in the attached statemers. Do not use or rely on thiy information if yeu have not received or reviewed the
statement. If you have not received the smtemert, call your Merrill Lynch account executive for another copy. The collateral informatiun set forth in the
Computatinnal Materiels supersedes any previously distributed collateral information relating 1o Iht securitiex disceusxed in thiv communrication and will be
superseded by the information set forth in the final prospectus supplement.




Computational Materials for

ég Merriu Ilvnch Countrywide Asset-Backed Certificates, Series 2004-5

CONTACTS
MBS/ABS Trading/Syndicate
Scott Soltas 212-449-3659 _ scott_soltas@ml.com
Charles Sorrentino 212-449-3659 - charles_sorrentino@ml.com
Glabal Asset Backed Finance
Matt Whalen 212-449-0752 matthew_whalen@ml.com
Paul Park 212-449-6380 pau}_park@ml.com
Tom Saywell 212-449-2122 tom_saywell@m).com
Alan Chan 212-449-8140 alan_chan@ml.com
Fred Hubert 212-449-5071 fred_hubert@ml.cora
Alice Chu 212-449-1701 alice_chu@ml.com
Sonia Lee 212-449-5067 sonia_lee@ml.com
Amanda de Zutter 212-449-0425 amands_dezutter@mlcom

Recipienss must read the informenion contained in the attoched statement. Do not use or rely on this informanion if you have not reczived or reviewed the
xtatement. If you have not received the statement, coll your Merrill Lynch avcount executive for another copy. The collateral information set forth in the
Camputationa! Materials sapersedex any previously distributed collateral infurmartion relating to the securities discusved im thix communication and will be
superveded by the informatipn set forth in the final prospectus supplement. ‘
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@% Merrill Lynch

Computational Materials for
Countrywide Asset-Backed Certificates, Series 2004-5

Preliminary Term Sheet

Date Prepared: May 19, 2004

$4,222,600,000 (Approximate)

CWABS Asset-Backed Certificates, Series 2004-5

Principal WAL (Years) Payment Window Expected Ratings Last Scheduled Certificate

Ctass ' Baiance @ Cal'Mat'®  (Mos) CaltyMat™® (S&P/Mooc)ix’s/ﬁtchl Distribution Date Type
3-A-1 291,420,000 1.00/1.00 1-2171-21 AAA/A2alAAA Aug 2023 Floating Rate Senior
4-A-2 200,000,000  2.99/2.99 21-71/21-71 AAA/AB/AAA Apr 2033 Floating Rate Senior
4-A-3 123,506,000  3.56/3.96 21-76/21-183 AANAaa/AAA  Oct2034 Flosting Rate Senior
4-A-4 41,170,000  6.30/8.68 71-76/71-183 AAA/A/AAA Oct 2034 Floating Rate Senior
A 139,750,000 242/2.63 1-76/1-183 AAA/Al/AAA Oct 2034 Floating Rate Senior Support
M-1 129,000,000  4.53/5.00 42-76/42-140 AAHADIAAY Aug 2034 Floating Rate Mezzanine
M-2 86,000,000 4.46/4.9} 41-76/41-132 AA+ASIAA Jul 2034 Floating Rate Mezzanine
M-3 64,500,000  4.43/4.85 40-76/40- 126 AN AT/AA- Jul 2034 Floating Rate Mezzanine
M-4 75,250,000 4.40/4.80 39-76/39-120 AAJA2IA+ Jun 2034 Floating Rate Mezzanine
M-5 64,500,000  4.38/4.73 39-76/39-113 AA-/ASIA May 2034 Floating Ratc Mczzanine
M-6 53,750,000  4.35/4.64 38-76/38-105 A/Baal/A- Apr 2034 Floating Ralc Mczzanine
M-7 64,500,000  4.35/4.53 38-76/38-96 BBB+/Baa2/BBB+ Feb 2034 Floating Rate Mezzaninc
B 53,750,000  4.27/4.29 37-76/37-83 BBB/B2a3/BBB- Oct 2033 Floating Ratc Mczzanine

Total: $4,222,600,000

(1)  The Cluss 1-4 Certificates (whick are not offered herein} are backed primarily by the cashflows from the Group | Morigage Loens, the Class 2-A Certificatex
(which are not offered herein) are hocked primarily by the cashflows from the Group 2 Morigage Loans, the Class 3-4 Certificates (which are nnt offered
herein) are hocked primarily by the cashflows from the Group 3 Mortgage Loans, the Class $-4-1. Class ¢-4-2, Class 4-A-3 and Class 4-4-4 Certificates (ihe
“Class 4-4 Certificatex) are hacked primarily by the cashflows from the Group 4 Mortgage Loans and the Class A Certificater are backed by the cathfiows
from all of the Mortgage Loans. Together, the Clast J-A Certificates, Class 2-A Certificates. Class 3-4 Certificates, Class 4-A Certificates and Clats 4
Ceriificates are referred to herein as the "Senior Certificates.” Under certain conditions referred 10 under “Priority of Distributions, * cashflows from one
Inan group may be used to make cerlain payments o the Senior Certificate(s) reluted tn the niher lnan groups. The Class M-1, Clats M-2, Claxr M-3, Class M-
4, Class M-5, Class M.6, Class M-7 and Claxs B Certificates (collectively, the “Subordinate Certificetes™) are backed by the cashflows from ol of the
Morigage Loans.

(2) The margins on the Senior Certificates and the Subordinate Certificates will be equal tn 2.0x and 1. 5x, respectively, after the Clean-up Call date.

(3)  The principal halance of each Cluss of Certificates is subject io a 10% variance.

(4) See “Pricing Prepaymem Speed™ below.

(5) Rating Agency Contocts: Stendard and Poor’s, Monica Perelmuter, 212-438-6309; Moody's, Rachuel Peng, 212-553-3831, Fitch, Kei Ishidoya, 212-908-0238.

Truse: Asset-Backed Certificates, Series 2004-5.

Deposttor: CWABS, Inc.

Seller: Countrywide Home Loans, Inc (“éoumorwz‘de").

Master Servicer: Countrywide Home Loans Servicing LP.

Underwriters: Countrywide Securities Corporation (Lead Manager) and Merrill Lynch, Pierce, Fenner & Smith
Incorporated and Morgan Stanley & Co. Incorporated (Co-Managers).

Trustee: The Bank of New York, a New York banking corporation.

Reciplenrs must read the information concained in the afieched statemers. Do not uxe or rely on this informarion if you have not received or reviewed the
statement. Ilf you have not received the statemens, call your Merrill Lynch account executive for anather copy. The collateral information set forth in the
Computational Maiterials supersedes any previously distributed collateral information relating w the securities discussed ir this ¢ ication and will be
supereded by the information set forth in the final prospectus supplement, ’
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@% Merrill Lynch

Computational Materials for
Countrywide Asset-Backed Certificates, Series 2004-5

Offered Certificates:

Non-Offered Certificates:

Federal Tax Status:

Registration:

Statistical Pool
Calculation Date:
Cut-off Date:
Expected Pricing Date:

Expected Closing Date:

Expected Settlement Date:

Distribution Date:

Accrued Interest:

Interest Accrual Period:

ERISA Eligibitity:

SMMEA Eligibility:

Optional Termination:

The Sentor Certificates (including the Class 1-A, Class 2-A and Class 3-A Certificates, which are not
being offered herein) and the Subordinate Certificates are together referred to herein as the “Qffered
Certificates” and are expected to be offered as described in the final prospectus supplement.

The “Non-QOffered Certificates” consist of the Class C, Class P and Class A-R Certificates.

The Offered Certificates and Non-Offered Centificatcs are together referred to herein as the
“Certificates.”

It is anticipated that the Senior Certificates and the Subordinate Certificates will represent ownership
of REMIC regular interests for tax purposes.

The Offered Certificates will be available in book-entry form through DTC, Clearstream, Luxembourg
and the Euroclear System.

May 1, 2004,

As to any Mortgage Loan, the later of May 1, 2004 and the origination date of such Mortgage Loan.
May [21], 2004. |

May 27, 2004.

May 27, 2004.

The 25th day of each month (or, if not 2 business day, the next succeeding business day), commencing
in June 2004.

The price to be paid by investors for the Senior Certificates and the Subordinate Certificates will not
include accrued interest (i.c., settling flat).

The “Interest Accrual Period” for cach Distribution Date with respect to the Senior Certificates and
the Subordinate Certificates will be the period beginning with the previous Distribution Date {or, in the
case of the first Distribution Date, the Closing Date) and ending on the day prior to such Distribution
Date (calculated on an actual/360 day basis).

The Senior Certificates and the Subordinate Certificates are expected to be eligible for purchase by
employee benefit plans and similar plans and arrangements that are subject to Title I of ERISA or
Section 4975 of the Internal Revenue Code of 1986, as amended, subject to certain considerations.

None of the Offered Certificates will constitute “morigage related securities™ for the purposes of
SMMEA.

The “Clean-up Call” may be exercised once the agércgatc principal balance of the Mortgage Loans is
less than or equal to 10% of the aggregate principal balance of the Mortgage Loans as of the Cut-off
Date.

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received or reviewed the
staterment. If you have not received the statemens, call your Merrill Lynch accouns executive for anmother copy. The collateral information set forth in the
Compatational Materialy supersedes any previously distributed collateral information relanng to the secwrities discusxed in this communication end will be
superseded by the mfurmcnon set forth in the final prospectus supplement.
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Computational Materials for

% Merriu I-lvnch Countrywide Asset-Backed Certificates, Series 2004-5

Pricing Prepayment Speed:

Mortgage Loans:

Pass-Through Rate:

Adjusted Net
Mortgage Rate:

The Senior Certificates and the Subordinate Certificates will be priced based on the following
collateral prepayment assumptions:

Fixed Rate Mortgage Loans

100% PPC assumes 22% HEP (i.e., prepayments start at 2.2% CPR in month one, and increase by
2.2% CPR each month to 22% CPR in month ten, and remain at 22% CPR thereafier).

Adjustable Rate Mortgage Loans

100% PPC, which assumes 4% CPR in month 1, an additional 1/11th of 26% CPR for each month
thereafier, building to 30% CPR in month 12 and remaining constant at 30% CPR until month 29,
increasing to and remaining constant at 70% CPR from month 30 until month 33 and decreasing and
remaining constant at 36% CPR from month 34 and thereafter; provided, however, the prepayment
rate will not exceed 85% CPR per annum in any period for any percentage of PPC.

The collateral tables included in these Computational Materials as Appendix A represent a statistical
pool of Mortgage Loans with scheduled balances as of the Statistical Pool Caleulation Date (the
“Statistical Pool’). It is expected that (a) additional mongage loans will be included in the Trust on
the Closing Date and (b) certain Mortgage Loans may be prepaid or otherwise deleted from the pool of
Mortgage Loans delivered to the Trust on the Closing Date (the "Mortgage Pool”). The characteristics
of the Mortgage Pool may vary from the characteristics of the Statistical Pool described herein,
although any such difference is not expected to be material. See the attached collateral descriptions for
additional information.

As of the Statistical Pool Calculation Date, the aggregate principal balance of the Statistical Pool
Mortgage Loans was approximately $4,384,996,537 of which: (i) approximately $1,159,511,636 were
conforming balance adjustable rate mortgage loans and approximately $498,910,701 were conforming
balance fixed rate mortgage loans made to credit blemished borrowers (the “Group 1 Mortgoge
Loans™), (i) approximately $908,513,391 were conforming balance adjustable rate mortgage loans and
approximately $303,247,320 were conforming balance fixed rate mortgage loans made to credit
blemished borrowers (the “Group 2 Mortgage Loans™), (iii) approximately $575,727,903 were
adjustable rate mortgage loans and approximately $116,271,809 were fixed ratc mortgage loans made
to credit blemished borrowers (the “Group 3 Morigage Loans™), and (iv) approximately $591,006,893
were adjustable rate mortgage loans and approximately $231,806,884 were fixed ratc mortgage loans
made to credit blemished borrowers (the “Group 4 Mortgage Loans™ and, together with the Group |1,
Group 2 and Group 3 Mortgage Loans, the “Mortgage Loans”).

The “Pass-Through Rate” for each class of Senior Certificates and Subordinate Certificates will be
equal to the lesscr of (2) one-month LIBOR plus the related margin for such class, and (b) the related
Net Rate Cap.

The “Adjusted Net Mortgage Rate” for each Mortgage Loan is equal to the gross mortgage rate of the
Mortgage Loan less the sum of (a) the servicing fec rate and (b) the trustee fee ratc (such sum, the
“Expense Fee Rate”). -

Recipients must recd the information contained in the attached statemert. Do not use or rely on thix information if you have not received or reviewed the
statement. if you have not received the statement, cell your Merrill Lynch account executive for another cupy. The collateral information set forth in the
Computatinnal Materigls supersedes any previously distributed colleteral information relating to the secwurities dix. d ir this ication and will be
superseded by the information set forth in the final prospectus supplement.
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Computational Materials for

@ Mer'i“ I.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Net Rate Cap: The “Net Rate Cap” is generally equal to the following:
[ Class

I-A The weighted average Adjusted Net Montgage Rate of the Group 1 Mortgage Loans,
(adjusted to an effective rate reflecting the accrusl of interest on an actual/360 basis).

2-A The weighted average Adjusted Net Mortgage Rate of the Group 2 Mortgage Loans
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

3-A The weighted average Adjusted Net Mortgage Rate of the Group 3 Mortgage Loans
(adjustzd to an effective rate reflecting the accrual of interest on an actual/360 basis).

4-A The weighted average Adjusted Net Mortgage Rate of the Group 4 Mortgage Loans
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

A The weighted average of the Net Rate Caps of the Class 1-A, Class 2-A, Class 3-A and

Class 4-A Certificates, in each case, weighted on the basis of the excess of the principal
balance of the related Mortgage Loans over the aggregate principal balance of the Class 1-
A, Class 2-A, Class 3-A and Class 4-A Certificates, as applicable (adjusted to an effective
rate reflecting the accrual of interest oo an actual/360 basis).

Subordinate | The weighted average of the Net Rate Caps of the Class 1-A, Class 2-A, Class 3-A and
Certificates | Class 4-A Certificates, in each case, weighted on the basis of the excess of the principal
balance of the related Mortgage Loans over the aggregate principal balance of the Class 1-
A, Class 2-A, Class 3-A and Class 4-A Certificates, as applicable (adjusted to an effective
rate reflecting the accrual of interest on an actual/360 basis).

Net Rate Carryover: For any Class of Senior Certificates and Subordinate Certificates and any Distribution Date, the “Ner
Rate Carryover” will equal the sum of (a) the excess of (i) the amount of interest that would have
accrued thereon if the applicable Pass-Through Rate had not been limited by the Net Rate Cap over (ii)
the amount of interest accrued based on the Net Rate Cap, and (b) the aggregate of any unpaid Net
Rate Carryover from previous Distribution Dates together with accrued interest thereon at the related
Pass-Through Rate (without giving cffect to the Net Rate Cap). Net Rate Carryover will be paid to the
extent available from proceeds received on the applicable Corridor Contract and Fxcess Cashflow
remaining from all loan groups, as described under the heading “Centificates Priority of Distributions™
below.

Corridor Contracts: The Trust will include five Corridor Contracts for the benefit of the (i) Class 1-A Certificates, (i) Class
2-A Certificates, (iii) Class 3-A Certificates, (iv) Class 4-A Certificates and (v) Class A Certificates
and Subordinate Ccrtificates (the “Class 1-A Corridor Contract,” “Class 2-A Corridor Contract,”
“Class 3-A4 Corridor Contract,” “Class 4-A Corridor Contract,” and “Class A and Subordinate
Corridor Contract,” respectively, and, collectively, the “Corridor Contracts™). After the Closing
Date, the notional amount of the Corridor Contracts will each amortize down pursuant to the related
amortization schedule (as set forth in an appendix hereto) that is generally cstimated to decline in

. relation o the amortization of the related Certificates. With respect to each Distribution Date,
payments received on (a) the Class 1-A Cormridor Contract will be available to pay the holders of the
Class 1-A Certificates any related Net Rate Carryover, (b) the Class 2-A Corridor Contract will be
available to pay the holders of the Class 2-A Certificates any related Net Rate Carryover, (c) the Class
3-A Corridor Contract will be available to pay the holders of the Class 3-A Certificates any related Net
Rate Carryover, (d) the Class 4-A Corridor Contract wiil be available to pay the holders of each class
of Class 4-A Certificates any related Net Rate Carryover, pro rata, first based on the certificate
principal balances thereof and second based on any remaining unpaid Net Rate Carryover, and (e) the
Class A and Subordinate Corridor Contract will be available to pay the holders of the Class A
Cenificates and Subordinate Certificates any related Net Rate Carryover, pro rata, first based on the
certificate principal balances thereof and second based on any remaining unpaid Net Rate Carryover.
Any amounts received on the Corridor Contracts on a Distribution Date that are not used to pay any
Net Rate Carryover on the related Certificates on such Distribution Date will be distributed to the
holder of the Class C Centificate(s) and will not be available for payments of any Net Rate Carryover
on any class of Certificates on future Distribution Dates.

Recipients must read the informativn contined in the attached statement. Do not use or rely on this information if you have rot rectived or reviewed the
statemerd.  If you have nart received the statement, call your Merrill Lynch cccount executive for another copy. The collateral information set forth in the
Computativnal Materials supersedes any previously distributed collateral information relating to the securinies discusced in this communication and will be
superveded by the infarmatinn set forth in the final prospectus supplement. ’
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Computational Materials for

gg Merrill l.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Credit Enhancement: The Trust will include the following credit enhancement mechanisms, each of which is intended to
provide credit support for some or all of the Senior Certificates and the Subordinate Certificates, as the
case may be:

1} Subordination
2) Overcollateralization
3) Excess Cashflow

Target Subordination
Class S&P/Moody’s/Fitch | Initial Subordination (1) at Stepdown (1)
1-A, 2-A, 3-A, 4-A AAA/Aa/AAA 18.80% 37.60%
A AAAJAal/AAA 15.55% 31.10%
M-1 AA+ AV AA+ 12.55% 25.10%
M-2 AA+Aa3IAA 10.55% 21.10%
M-3 AAJALIAA- 9.05% 18.10%
M4 AA/AVA+ 7.30% 14.60%
M-5 AA-TAJ/A 5.80% 11.60%
M-6 A/Baal/A- 4.55% 9.10%
M-7 BBB+/Baa2/BBB+ 3.05% 6.10%
B BBB/Baa3/BBB- 1.830% 3.60%

(1) hitial Overcollateralization at closing is 1.80%. Dwves not include any credit for Excess Interest.

Subordination: The Subordinate Certificates will be subordinate to, and provide credit support for, the Senior
Certificates. Among the Subordinate Certificates, they will rank in priority from highest to lowest in
the following order: Class M-1, Class M-2, Class M-3, Class M4, Class M-5, Class M-6, Class M-7
and Class B Certificates, with each subsequent class providing credit support for the prior class or
ciasses, if any. The Class A Certificates will provide additional subordination to the other Senior
Certificates, to the extent described under “Allocation of Losses” below.

Overcollateralization: On the Closing Date, the principal balance of the Mortgage Loans will exceed the principal balance of
the Centificates, resulting in Overcollateralization equal to the Initial Overcollateralization Target (as
defined below). Any realized losses on the Mortgage Loans will be covered first by Excess Cashflow
and then by Overcollateralization. In the event that the Overcollateralization is so reduced, Excess
Cashflow will be directed to pay principal on the Certificates, resulting in the limited acceleration of
the Certificates relative to the amortization of the Mortgage Loans, until the Overcollateralization
reaches the Overcollateralization Target. Upon this cvent, the acceleration feature will cease, unless
the amount of Overcollateralization is reduced below the Overcollateralization Target by realized
losses.

Overcollateralization

Target: Prior to the Stepdown Date, the Initial Overcoliateralization Target wilt be equal to 1.80% of the
aggregate principal balance of the Mortgage Loans as of the Cut-off Date (the “Inifial
Overcollateralization Targetr”). The Initial Overcollateralization Target will be met on the Closing
Date. - .

On or after the Stepdown Date, the Overcollateralization Target will be equal to 3.60% of the
aggregate principal balance of the Mortgage Loans for the related Distribution Date, subject to a floor
of 0.50% (the “O/C Floor) of the aggregatc principal balance of the Mortgage Loans as of the Cut-off
Date; provided, however, that if a Trigger Event (as described herein) is in effect on the related
Distribution Date, the Overcollateralization Target will be equal to the Overcollateralization Target on
the Distribution Date immediately preceding the Distribution Date on which such Trigger Event is in

effect.

Excess Cashflow: “Excess Cashflow” for any Distribution Date will be equal 1o the available funds remaining aficr
interest and principal distributions as described under Clauses 1) and 2) of “Cerntificates Priority of
Distributions.” :

Recipients must read the information contained in the attached statemert. Do not use or rely on this information if you have not received or reviewed the
statement. If you have not reveived the statemens, call your Mernil Lynch account exscutive for another copy. The collatercl information set forth in the
Computational Materiols supersedes any previously distributed collateral information relating to the securitiex discusxed in this communication and will be
superseded by the informasinn set forth in the final prospectus supplement.
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Trigper Event:

Delingquency Trigger:

Cumulative Loss Trigger:

Stepdown Date:

Allocation of Losses:

Certificates Priority
of Distributions.

A “Trigger Event” will be in effect on a Distribution Date on or after the Stepdown Date if either (or
both) a Delinquency Trigger or a Cumulative Loss Trigger is in effect on such Distribution Date.

With respect to the Certificates, a “Delinguency Trigger” will be in effect if the product of (a) 2.38
and (b) the three month rolling average 60+ day delinquency percentage (including bankruptcy,
foreclosure, and REQ) for the outstanding Morgage Loans equals or exceeds the current Required
Percentage. As used above, the “Required Percentage” with respect to any Distribution Date is the
percentage equivalent of a fraction, the numerator of which is equal to (2) the excess of (i) the
aggregate principal balance of the Mortgage Loans for the preceding Distribution Date, over (ii) the
aggregate certificate principal balance of the Senior Certificates so long as any Senior Certificates are
outstanding, and thereafter the certificate principal balance of the most senior class of Certificates as of
the preceding master servicer advance date, and the denominator of which 1s equal to (b) the aggregate
principal balance of the Mortgage Loans for the preceding Distribution Date.

With respect to the Certificates, a “Cumulative Loss Trigger” will be in effect if the aggregate amount
of realized losses on the Morigage Loans exceeds the applicable percentage of the Cut-off Date
Principal Balance of the-Mortgage Loans, as set forth below:

Period (month) Percentage

37-48 3.25% with respect to June 2007, plus an additional
1/12th of 1.50% for each month thereafter

49 - 60 4.75% with respect to June 2008, plus an additional

- 1/12th of 1.25% for each month thereafier

61-72 6.00% with respect to June 2009, plus an additional
1/12th of 0.50% for each month thereafter

73+ 6.50%

The earlier to occur of:
(i) the Distribution Date on which the aggregate principal balance of the Senior Certificates is
reduced to zero; and
(it) the later to occur of:
a. the Distribution Date in June 2007.
b. the first Distribution Date on which the aggregate principal balance of the Senior
Certificates is less than or equal to 68.90% of the aggregate principal balance of the
Mortgage Loans for such Distribution Date.

Any realized losses on the Mortgage Loans not covered by Excess Interest or Overcollateralization will
be allocated to each class of Subordinate Centificates, in the following order: to the Class B, Class M-7,
Class M-6, Class M-35, Class M-4, Class M-3, Class M-2 and Class M-1 Certificates, in that order, and
then to the Class A Certificates, in each case until the respective certificate principal balance of such
class has been reduced to zero.

Available funds from the Mortgage Loans will be dj_stn'buted in the following order of priority:

1) Interest funds sequentially, as follows: (i) current and unpaid interest, concurrently (a) from
interest funds related to the Group | Mortgage Loans to the Class 1-A Certificates, (b) from interest
funds related to the Group 2 Mortgage Loans to the Class 2-A Certificates, (¢) from interest funds
related to the Group 3 Mortgage Loans to the Class 3-A Certificates, and (d) from interest funds related
10 the Group 4 Mortgage Loans concurrently to each class of Class 4.A Certificates, (ii) from any
remaining interest funds related to all of the Mortgage Loans, current and unpaid interest to the Class
A Certificates, (iii) from any remaining interest funds related to all of the Mortgage Loans to each class
of Senior Certificates (other than the Class A Certificates), any remaining current and unpaid interest
as described in the prospectus supplement, and (iv) from any remaining intercst funds related to all of

Recipienss must read the information contained in the aftached statement. Do not use or rely on this informarion if you have not received or reviewed the
statement. If you have mot received the statemert, call your Merrill Lynch account executive for anather copy. The collateral information set forth in the
Computational Materials supersedes any previnusly distributed collateral information relating to the securities divcussed in this communication ond will be
superseded by the information set forth in the firal prospectus supplement. .
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the Morgage Loans, current interest sequentially to the Class M-1, Class M-2, Class M-3, Class M-4,
Class M-5, Class M-6, Class M-7 and Class B Certificates;

2) Principal funds, as follows: (i) principal funds related to all Mortgage Loans, concurrently, (a) to
the Class 1-A Certificates, (b) the Class 2-A Certificates, (c) the Class 3-A Certificates, (d) the Class 4-
A Certificates (as described below under “Class 4-A Principal Distributions™ below), and (¢) the Class
A Certificates, then (ii) from any remaining principal funds related to all of the Mortgage Loans
sequentially, to the Class M-1, Class M-2, Class M-3, Class M4, Class M-5, Class M-6, Class M-7
angd Class B Certificates, each as described more fully under “Principal Paydown” below;

3) Any Excess Cashflow to the Senior Certificates and/or the Subordinate Certificates (as applicable)
to restore Overcollateralization as described under “Overcollaterzlization Target” and "Principal
Paydown,”” respectively;

4) Any remaining Excess Cashflow to pay (a) any unpaid realized loss amounts 1o the Class A
Certificates and then any remaining Excess Cashflow to pay (b) any unpaid interest and then any
unpaid realized loss amounts sequentially for each class, to the Class M-1, Class M-2, Class M-3,
Class M-4, Class M-5, Class M-6, Class M-7 and Class B Certificates;

5) Any remaining Excess Cashflow to pay Net Rate Carryover for each class of Senior Certificates
and Subordinate Certificates still remaining unpaid after application of amounts received under the
applicable Corridor Contract (as described abovc), payable on a pro rata basis, first based on the
certificate principal balances thereof and second based on any remaining unpaid Net Rate Carryover,
and

6) Tothe Class C Certificates, any remaining amount.

Principal Paydown: Prior to the Stepdown Date or if a Trigger Event is in effect on any Distribution Date, 100% of the
available principal funds from each Loan Group will be paid to the Senior Certificates generally, (x) in
the case of the Class 1-A, Class A-R, Class 2-A, Class 3-A and Class 4-A Certificates (and in the case
of the Class 4-A as described below) based on the principal funds available for distribution from the
related Loan Group (less the proportionate amount of principal funds distributable to the Class A
Certificates pursuant to clause (y)), and (y) in the case of the Class A Certificates, a proportionate
amount (based on certificate principal balances) of the principal funds available for distribution from
all Loan Groups and then if all classes of the Senior Certificates have been retired, such amounts will
be applied sequentially, to the Class M-1, Class M-2, Class M-3, Class M-4, Class M-5, Class M-6,
Class M-7 and Class B Certificates.

On any Distribution Date on or after the Stepdown Date, and if 2 Trigger Event is not in ¢ffect on such
Distribution Date, all the Senior Certificates and the Subordinate Certificates will be entitled to receive
payments of principal in the following order of priority from principal funds related to all of the
Mortgage Loans: (i) first, concurrently and pro rata based on the related principal distribution amount
to be paid to such class, to (a) the Class t-A Certificates, (b) the Class 2-A Certificates, (c) the Class 3-
A Certificates, (d) the Class 4-A Certificates {as described below under “Class 4-A Principal
Distributions” below), and (¢) the Class A Certificates, such that the Senior Certificates in the
aggregate will have 31.10% Subordination, (ii) second, to the Class M-1 Certificates such that the
Class M-1 Centificates will have 25.10% Subordination, (iii) third, to the Class M-2 Certificates such
that the Class M-2 Certificates will have 21.10% Subordination, (iv) fourth, to the Class M-3
Certificates such that the Class M-3-Certificates wilt have 18.10% Subordination, (v) fifth, to the Class
M-4 Certificates such that the Class M-4 Certificates will have 14.60% Subordination, (vi) sixth, to the
Class M-5 Certificates such that the Class M-5 Certificates will bave 11.60% Subordination, (vii)
seventh, to the Class M-6 Cenificates such that the Class M-6 Certificates will have 9.10%
Subordination, (viii) eighth, to the Class M-7 Certificates, such that the Class M-7 Certificates will
have 6.10% Subordination and (ix) ninth, to the Class B Certificates such that the Class B Cenificates
will have 3.60% Subordination; provided, however, that the subordination for each class or classes will
be subject to the O/C Floor for the related Loan Group or Loan Groups.

As described in the prospectus supplement, under centain circumstances principal or interest from an
unreclated Loan Group may be used to pay the Senior Certificates related to another Loan Group. .

Recipients must read the information ¢ ined in the anteched nt. Dv not use or rely on this information if you have not received or reviewed the
statement. [f you have mot received the statement, call your Merriil Lynch eccount azcunve for another copy. The collateral information set forth in the
Computational Materials supersedes any previously distributed collateral infor relating to llre securities discuxced in this communication and will be

superxeded by the informetion set forth in the final prospectus supplement.
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Class 4-4
Principal Distributions: Principal distributed on the Class 4-A Certificates will be applied in the following order of priority:

1. 1o the Class 4-A-1 Certificates, until the certificate principal balance thereof is reduced to
zero,

2. any remainder, pro rata, (1) to the Class 4-A-3 Certificates until the certificate principal
balance thereof is reduced to zero, and (2) sequentially, to the Class 4-A-2 and Class 4-A-4
Certificates, in that order, in cach case until the certificate principal balance thereof is reduced
to zero.

Provided, however, that if (i) the aggregate centificate principal balance of the Senior Certificates is
greater than the aggregate principal balance of all the Mortgage Loans in the Mortgage Pool and (ii)
the aggregate certificate principal balance of the Class 4-A Certificates is greater than the principal
balance of the Mortgage Loans in Loan Group 4, the distributions on the Class 4-A Certificates will be
made pro rata based on the certificate principal balances of the Class 4-A Certificates.

Discount Margin Tables, Corridor Contracts Schedule, Available Funds Schedules and Collateral Tables to Follow

Recipients must read the infurmation ined in the attached statemert. Do not use or rely on this information if you have not received or reviewed the
statement. If you have not received the statement, coll your Merrill Lynch occount executive for another copy. The collateral information set forth in the
Computarional Materials supersedes any previously distributed collateral information reloting to the securities discuxsed in thix communicadon and will be
superseded by the information set forth in the final prospectus supplement. :
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Class 4-A-1 (To Call)

Discount Margin Tables (%) (i

Margin 0.11%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 11 11 11 11 11
WAL (yr) 11.43 1.18 1.00 0.87 0.714
MDUR (yr) 1067 118 .00 0.88 0.75
First Prin Pay Jun04 JunC4 Jun04 Jun04 Jun04
Last Prin Pay Feb23 Jul06 Feb06 Nov05 Aug05
Class 4-A-1 (To Maturity) i
Margin 0.11%

Percent of Pricing . o, o 509
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 11 11 11 11 11
WAL (yr) 11.48 1.18 1.00 0.87 0.74
MDUR (yr) 10.67 1.18 1.00 0.88 0.75
First Prin Pay Jun04 Jun®4 JunQ4 Jun04 Jun04
Last Prin Pay Feb23 Jul0é " Feb06 Nov0$ Aug05

Class 4-A-2 (To Call)
Margin 0.24%
g"“"' of Pricing 0% 80% 100% | 120% | 150%
repayment Speed
DM @ 100-00 24 24 24 24 24
WAL (yr) 23.80 3.80 2.99 2.34 1.96
MDUR (yr) 20.47 373 295 232 1.95
First Prin Pay Feb23 )06 Feb06 Nov(5 Aug05
Last Prin Pay Oc132 Decell Apri0 Feb09 Jan07
Class 4-A-2 (To Maturity)
Margin 0.24%
g"““' of Pricing 0% 80% | 100% | 120% | 150%
repayment Speed
DM @ 100-00 24 24 24 24 24
WAL (yr) 23.80 3.80 2.99 234 1.96
MDUR (yr) 20.47 3.73 295 2.32 1.95
First Prin Pay Feb23 hloe Feb06 Nov0s Aug03
Last Prin Pay Oct32 Decl1 Apri0 Feb09 Jan07

{1) See definition of Pricing Prepayment Speed above.

al infor

12
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Recipients must read the information contained in the atieched statemert. Do not use or rely on this information if you have not received or reviewed the
statement. If you have not received the statemert, call your Merrill Lym.h ar:courd executive for another copy. The collateral information sel forth in the
Computational Materials supersedes any previously distributed colli
superseded by the information set forth in the final prospectus supplement.

0 rhe securities discussed in this communication and will be
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: Countrywide Asset-Backed Certificates, Series 2004-5
Merrill Lynch y ’
Class 4-A-3 (To Call)
ivlarein 0.30%
Percent of Pricing 0% 80% | 100% | 120% | 1s0%
Prepayment Speed
DM @ 100-00 30 30 30 30 30
WAL (yr) 24.63 4.53 3.56 2.30 2.17
MDUR (yr) 2090 4.39 3.48 2.76 2.15
First Prin Pay Feb23 Juloé Feb06 Nov05 Aug05
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 | May08

Class 4-A-3 (To Maturity)

Margin 0.30%

Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 160-00 30 33 33 33 ' 32
WAL (yr) 24.72 5.02 396 3.14 23
MDUR (yr) 20.96 483 | 3.8 3.08 2.34
First Prin Pay Feb23 juloé Feb06 Nov5 Aug05
Last Prin Pay Apr3d Feb23 Augl9 Janl? Mayl4

Class 4-A-4 (To Calh)

Margio 0.500%

Percent of Pricing o, o

Prepayment Speed 0% 80% 100% 120% 150%
DM @ 1060-00 50 50 50 50 50
WAL (yr) : 28.64 8.05 630 5.06 3.20
MDUR (yr) 23.08 1.60 6.04 4.89 3.14
First Prin Pay Oct32 Decl) Aprl0 Feb09 Jan07
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08

Class 4-A4 (To Maturity)

Margin 0.50%

Percent of Pricing o . o o <no,
Prepayment Speed 0% 80% 100% 120% 150%

DM @ 100-00 51 62 63 63 63

WAL (yr) 29.19 10.95 8.68 7.05 4.37

MDUR (yr) 23.42 10.04 8.11, 6.67 421

First Prin Pay Oc32 Decil Aprl0 Feb09 Jan07

Last Prin Pay Apr34 Feb23 Augl9 Janl7 Mavyi4

Recipients must read the information consained in the ched statemerd. Do nut use vr rely on this information if you have not received or reviewed the

statement.  If you have not received the statement, call your Merrill Lynch account executive for another copy. The collateral information set forth in the
Computational Materials supersedes any previously distributed collateral informasion relating to rhe securities divcussed in this communication and will be
superseded by the informativn set forth in the final prospectuy sepplement.
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Merrill Lynch ’

Class A (To Call)

Maergin 0.50%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 50 50 50 50 50

WAL (yr) 18.69 3.03 2.42 1.95 1.54
MDUR (yr) 15.87 294 2.37 1.92 1.53
First Prin Pay Jun04 JunO4 Jun04 Jun04 Jun04
Last Prin Pay Jan33 junl2 Sepl0 Jun®9 May08
Class A (To Maturity)

Margin 0.50%
Percent of ricing 0% 0% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 50 53 54 54 53

WAL (yr) 18.75 3.30 o263 2.13 1.64
MDUR (yr) 15.90 317 2.56 2.08 1.62
First Prin Pay Jun04 Jun04 Jun04 Jun04 Jun04
Last Prin Pay Aprid Feb23 Augl9 Janl7 May14
Class M-1 (To Call)

Margin 0.55%

Percent of Pricing o o o
Prepayment S ) 0% 80% 100% 120% 150%
DM @ 100-00 55 S5 55 55 55
WAL (yr) 26.15 5.34 4.53 4.40 199
MDUR (yr) 213t 5.12 4.38 427 3.89
First Prin Pay Mar26 Aug07 Novg? May08 May08
Last Prin Pay - Jan33 Junl2 Sepl0 Jun09 May08

Class M-1 (To Maturity)
Margin 055%

g::;:;gnT;'::fd 0% 80% | 100% | 120% | 150%
DM @ 100-00 55 57 57 57 62
WAL (yr) 26.28 5.92 5.00 4.79 5.30
MDUR (yr) 21.39 5.61 4.80 4.62 s
First Prin Pay Mar26 Aug07 Nov07 May08 Dec08
Last Prin Pay Feb34 Decl18 Janl6 Dec!3 Novil

Recipients must recd the information contained in the attached statemem, Do not use or rely on this information if you have not received or reviewed the
statement. if you have not received the statement, call your Merrill Lynch acoours executive for another copy. The collateral information set forth in the
Computational Materials supersedes any previously distributed collateral information relating to the securities dixcussed in this communication and will be
superseded by the informarion set forth in the final prospectus xupplement. .
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Merrill Lynch Y ’
Class M-2 (To Call)
Margin 0.65%

Percent of Pricing o o o

Prepayment Speed 0% 80% 100% 120% 150%

DM @ 100-00 65 65 65 65 65

WAL (yr) 26.15 5.33 4.46 417 3.99

MDUR (yr) 21.04 5.09 431 404 3.88

First Prin Pay Mar26 Jul0?7 Oct07? Feb08 May08

Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08

Class M-2 (To Maturity)

Margin 0.65%

Percent of Pricing ° o o
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 65 63 68 67 69
WAL (yr) 26.28 5.88 491 4.54 4.58
MDUR (1) 21.11 556 | 4.70 438 4.43
First Prin Pay Mar26 Julo? Oct07 Feb08 Julo8
Last Prin Pay Jan34 Marl8 Mayls May!3 Junll

Class M-3 (To Call)

Margin 1.25%

Percent of Pricing ° o, o, o 1509
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 125 125 125 125 125
WAL (yr) 26.15 5.33 4.43 4.06 3.97
MDUR (yr) 19.51 4.99 4.20 3.88 3.81
First Prin Pay Mar26 Julo? Sep07 Dec0? Apr08
Last Prin Pay Jan33 Junl2 Sepl0 Jun0% May08

Class M-3 (To Matuority)

Margin 1.25%

Percent of Pricing o, o ° )
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 125 130 130 130 129
WAL (yr) 26.28 5.85 4.85 441 4.28
MDUR (yr) 19.57 5.40 4.56 419 | 408
First Prin Pay Mar26 Julo? Sep07 Dec07 Apr08
Last Prin Pay Jan34 Jujt? Novld Decl2 Febll

Recipienss must read the information conwmined in the amtoched statement. Do wot use or rely on this information if you have nut received or reviewed the
statement. [f you have not received the statement, coll your Merrill Lynch account executive for anather copy. The collateral information set forth in the
Compusativnal Matericls supersedes any previously distributed collateral information relating to the securities discussed in this communication and will be
superseded by the information set forth in the final prospectus supplement. :
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Class -4 (To Call)
Margin 1.35%

Percent of Pricing 0% | 80% 100% 120% 150%
Prepayment Speed ¢ ? ‘ ° °

DM @ 100-00 135 135 135 135 135

WAL (yr) 26.15 533 440 3.97 3.81

MDUR (yr) 1927 497 4.17 3.79 3.65

First Prin Pay Mar26 Jul0o? Aug07? Nov07 Jan08

Last Prin Pay Jan33 Juni2 Sepl0 Jun09 May08

Class M-4 (To Maturity)

Margin 1.35%

Percent of Pricing 0% . | 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 135 140 140 140 139
WAL (yr) 2627 581 |- 480 4.30 4.07
MDUR (yr) 1933 5.36 4.30 4.07 3.88
First Prin Pay Mar26 Jul0? Augd? Nov07 Jan08
Last Prin Pay Dec33 Decl$ Mayl4 Jull2 Octi0

Class M-5 (To Call)

Margin . 1.60%

Percent of Pricing o s, . o o
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 160 160 160 160 160
WAL (yr) 26.15 532 4.38 389 3.66
MDUR (yr) 18.69 4.92 412 3.69 3.49
First Prin Pay Mar26 Jun07 Augd? Sep07 Nov(7
Last Prin Pay Jan33 junl2 Sepl0 Jun09 May08

Class M-5 (To Maturity)

Margin 1.60%
Percent of Pricing
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 160 165 165 165 164
WAL (yr) 26.27 5.74 4.73 4.18 . 3.8
MDUR (yr) 18.74 5.25 4.41 3.94 3.69
First Prin Pay Mar26 Jun07 Augld? Sep07 Nov07
Last Prin Pay Nov33 Marié Octl3 Janl2 Mayl0

Recipients must read the information coneined in the attached statement. Do not use or rely on this information if you have not received or reviewed the
statemens. If you have not reveived the statemert, call your Merrill Lynch accournt executive for anmher copy. The collateral informativn set forth in the
Cumputational Materials supersedes any previously divtributed collateral information relating to the securitiex discusied in this communication end will be
superxeded by the informarinn set forth in the firal prospectus supplemend. ’
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Class M+6 (To Call)
Margin 2.20%
percent of Pricing 0% 80% | 100% | 120% | 150%
repayment Speed
DM @ 100-00 220 220 220 220 220
WAL (yr) 26.15 5.31 4.35 3.84 3.56
MDUR (yr) 17.39 4.82 4.03 1.60 3.36
First Prin Pay Mar26 Jun07 Julo? Aug07 Sep07
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08
Class M-6 (To Maturity)
Margin 2.20%
Percent of Pricing o q o
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 220 226 226 226 225
WAL (yr) 26.25 5.67 4.64 4.08 3.75
MDUR (yr) 17.43 5.09 4.26 3.80 3.52
First Prin Pay Mar26 Jun07 w7 Aug07 Scp07
Last Prin Pay Oc133 Mayl$ Febl3 Junll Dec09
Class M-7 (To Call)
Margin 2.60%
Percent of Pricing
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 260 260 260 260 260
WAL (yr) 26.15 5.31 435 3.79 3.47
MDUR (yr) 16.60 4.75 3.98 3.52 3.25
First Prin Pay Mar26 Jun07 Jul07 Julo? Aug07
Last Prin Pay Jan33 Juni2 Sepl0 Jun09 May08
Class M-7 (To Maturity)
Margin 2.60%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 260 264 264 264 264
WAL (yr) 26.23 5.54 4.53 3.95 3.60
MDUR (yr) 16.62 4.92 412 368 | 335
First Prin Pay Mar26 Jun07 Jni07 Juig7 Aug07
Last Prin Pay Aung33 Jull4 Mayl2 Novi0 Jun09

Recipients must read the information contained in the aftached statemert. Do not use or rely on this information if you have not received or reviewed the
starerens. If you have not received the statement, coll your Mervill Lynch accoun! executive for another copy. The collateral information set forth in the
Computational Materinls supersedes any previowsly distributed collateral information relating to the securities dis d in this ication and will be

superseded by the information set forth in the final prospecrus supplement.
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Class B (To Call)

Margin 3.00%
Percent of Pricing 0% | 0% | 100% | 120% | 150%
Prepayment Speed

DM @ 99.07 349 467 S00 526 546

WAL (yr) 26.12 5.24 4,27 3. 337
MDUR (yr) 15.36 4.53 3.79 3.35 3.08
First Prin Pay Mar26 Jun0? Jun07 Juld7 Julo7
Last Prin Pay Jan33 Junl? Sepl0 Jun09 May08
Class B (To Maturity)

Margin 3.00%

Percent of Pricing o o o, o o
Prepayment S 0% 80% 100% 120% 150%
DM @ 99.07 349 467 500 526 546
WAL (yr) 26.14 5.27 429 3.73 3.39
MDUR {yr) 15.37 4.55 3.80 3.37 3.10
First Prin Pay Mar26 Jun07 Jun0? Julo? Jul07
Last Prin Pay Apri3 Febl3 Aprll NovD9 Oct08

Recipients must read the informarion ¢ d in the antached nt. Do not use or rely or this information if you have not received or reviewed the

statement. lf ynu have not received the statement, call your Merrill Lynch account executive for another copy. The collateral information set forth in the
Computational Materiols supersedes any previausly distributed vvllaieral information refating to rhz securities dixcussed in this communication and will be

superveded by the information se1 furth in the final prospectus supplement.

18




% Merriil Lhynch

Computational Materials for

Countrywide Asset-Backed Certificates, Series 2004-5

“Notions! Schedule. Cap Ceiling
Period _ Notional Schedule () Cap Strike (%) (%) Period (5) Cap Strike (%) (%)

1 656,096.000 619327 8.25000 3 137,392,042 816271 10.10671
2 651,158,385 597797 8.25000 47 132,824,628 762305 10,1051
3 644647412 5.77655 8.25000 438 128,809,198 8.44930 10.08496
4 636,563,414 5.77601 8.25000 49 124,929,935 8.13413 11.09147
5 626,915,472 5.97629 8.25000 50 121,173,459 3.39614 11.08526
6 615,722,204 5.77486 8.25000 st 117,536,288 210508 11.08660
7 603,013,729 5.97507 8.25000 52 114,014,529 8.08802 11.09025
8 588,337,986 5.77365 8.25000 $3 110,604,225 8.35848 11.0%400
9 573,268,325 5.71306 8.25000 54 107,301,719 8.40626 1091229
10 556,506,502 641777 8.25000 55 104,108,534 867408 1090175
11 538,905,523 577194 8.25000 56 101,015,769 8.36463 10.91614
12 520,744,756 5.97070 8.25000 - 57 98,020,069 834402 10.92025
13 503,082,868 5.75688 8.25000 58 95,118,235 9.24229 10.83979
14 485911912 5.95646 8,25000 59 92,307,176 830949 1093414
15 469,219,649 5.75601 824967 60 29,583,086 8.62447 1067903
16 452,992,607 5.75538 8.24997 61 86,945,038 831599 11.19563
17 437.217,627 5.95490 824997 6 84,388,980 857868 1118615
18 421,881,961 5.75533 824997 6 81,912,289 827261 1120988
19 406973317 5.95895 8.24997 & 19,512,372 825156 1121561
20 392,479,835 5.76033 8.24997 65 77,186,725 8.51843 11.208%4
21 378,381,813 5.75973 8.24993 66 74,932,928 8.25398 11.27142
2 364,676,608 6.46241 824994 67 72,748,644 851408 11.25971
23 351,356,432 5.99854 824995 &8 70,631,614 820884 1127968
24 338,406,757 6.28427 8.24994 69 68,579,656 8.18656 11.28445
25 325,768,364 6.06061 9.24981 70 66,590,661 9.06692 1124003
2 313,277,961 6.26906 9.24982 7 64,662,594 814739 1129806
27 300,676,936 6.05610 9.24979 72 62,793,486 8.43602 1131913
28 287,939,594 6.07021 9.24980 73 60,981,435 8.13299 11.33667
29 273 397,041 6.35286 9.24979 74 59,224 603 8.38883 1132667
30 245,320,544 6.17492 9.24969 75 57,521,216 808762 1134411
31 219,909,200 637195 9.24912 7 55,869,556 06560  11.34842
32 197,056,301 6.16018 9.24901

33 177,544,106 6.20364 9.24892

34 168,192,306 6.90595 924234

35 15921837} 6.28570 9.22269

36 150,540,351 733315 9.21804

37 142,154,642 7.06625 10.21839

38 142,154,642 730462 1021708 ° -

39 142,154,642 706399 1021837

40 142,154,642 7.05829 10.20476

al 142,154,642 73106  10.14210

2 142,154,642 765383 10.11246

43 142,154,642 790670 10.10848

44 142,154,642 7.63351 10.11407

45 141 848,531 7.63149 10.11493

Recipl et rrad the

Vf

ined in Uve atached statement. Dw act use or rely on thit information f you have st received or reviewed the gatement. If you

have not received the smiemens, call your Mervill Lyrch actount exerutive for anather ropy. The collatrral information set forth ia the Computational Materiols supersedes

ioath " 4 int
any p ly #isoributed nf

prosprctus suppiement.

retasiag &0 the

o this

and will B¢ superteded by the informaion set forth in the fine)




Computationat Materials for

. Countrywide Asset-Backed Certificates, Series 2004-5
gg Merrill Lynch ’

Pericod Notional Schedule (5)  Cap Strike (%)  Cap Ceiling (%) Perivd Notiona) Schedule ($)  Cap Strike (%) Cap Ceiling (%)
1 731,000,000 6.27109 R20973 & 328,26R420 817030 991311
2 730,024,147 608347 R211V) 47 318,179,784 7.63882 9.92258
3 728,713,698 $.84988 R21241 43 308,428,067 8.45907 10.05699
4 127,068,225 5.84962 321244 49 299,005,514 R18254 10.89388
3 725,086,236 6.05265 8.21122 50 289,890,134 8.44953 10.88217
& 722,780,260 5.R4904 R.2}24R 51 281,067,314 R.16730 10.89333
7 720,147,133 605212 821130 52 21,517,518 B.15024 10.89534
R 717,199,046 5.84351 R.2125% 53 264,260,963 . 8.42763 10.86817
9 713,953,174 5.B4R22 21254 54 256,259.076 8.44057 10.78850
10 710,438,501 6.50129 R.20849 SS 248,521,514 8.70929 10.61116
1] 706,713,768 5.84761 821240 6 241,033,370 8.40074 10.63570
12 702,884,720 6.05000 R211% 51 233,782,199 838370 1064215
13 699.044.975 583523 220990 58 226,761,908 5.28660 1058081
14 695,341,884 603765 820842 59 219,943,076 8.34693 10.63997
15 691,742,646 5.83449 820853 60 213,378,701 8.66570 1043457
16 688,244,319 5.83408 8.20939 61 207,004,618 835679 10.87975
17 684,844,033 6.03648 820786 . 62 200,830,607 R.62281 10.85656
18 681,539,031 5.83349 2.20892 63 194,850,472 231851 10.89312
9 678,326,599 6.03871 8.20700 6 189,057,828 829796 10.89840
b1 675.204,163 5.85014 8.2147% 85 183,446,506 8.56441 t0.87319
2l 672,168,732 S.R5738 R21175 66 177,764,435 8.30081 10.95285

22 669,218,040 6.54261 R.19645 67 171,869,305 8.56352 10.93063

3 666,350,408 593333 8.1837% 68 166,157,815 R25845 10.96209

24 663,562,242 621683 R.11993 65 160,623,956 823932 10.96874

5 660,845,704 599725 9.12053 k] 155,261,923 9.12564 10.89031

2% 658,143,788 6.20816 9.11828 " 150,066,107 R19932 10.98025

27 655,349,845 6.00167 9.12204 n 145031,091 | 849187 10.95207
- 28 652,566,397 6.01110 9.11936 73 140,151,642 8.1RRID 11.02043

2% 649,550,476 6.23811 9108947 74 135,422,704 844742 11.00068

3n 644,253,036 608315 9.09318 15 130,839,192 R.14630 1102992

3 638,688,770 6.28637 9.09401 76 126,396,985 R.12509 11.03431

3R 633,667,693 6.09657 9.10825

» 629,287,238 6.18942 9.13859

35 626,739,272 6.88420 9.01244

35 624,812,336 6.26186 9.104%6

36 622,949,96 1.26065 925232

37 621,150,582 699733 10.02243

38 602,943 847 723898 10.01583 - -

39 SENRINGAT 7.01893 10.02971

40 520,062,515 2.01260 10.01620

41 480,650,194 328343 9.97824

42 442 534 604 7.64835 10.09420

43 405,739,167 2.89853 991228

Lt 370,165,964 7.6298% 9.92568

45 338,674,126 264423 9.93437 -

Revlpients mud read the informatien caniained ln the attarved stawement. Do ast ute or rety on this information if yeu have mot received or reviewed the datement. If you
harve at received the statemens, call your Merni8 Lynch account executive for another copy. The collowral information ret forth in the Compwiationol Materials supersedes
any previsusly distributed colletera! infermation relating te tre secwrisies diveuseed in this K ctiow and will be sup d by the infoemation set forth in the fine!
Protpectus tupplement




% Computational Materials for
Merrill LVIICh Countrywide Asset-Backed Certificates, Series 2004-3

Class 4-A Available Funds Rate Schedule (1)

Available Funds Available Funds Available Funds Available Funds
Period Rate (%) Rate (%) Period Rate (%) Rate (%)
@ (O] ) (<]
1 6.443 8.500 45 6.947 10.500
2 6228 8.500 47 6.493 10.500
3 6.027 8.500 48 6.701 10.500
4 6.026 8.500 49 6.460 11.500
] 6.226 8.500 50 6.669 11.500
6 6.025 8.500 51 6.448 11.500
? 6.225 8.500 52 6.442 11.500
8 6.024 8.500 53 6.650 11.500
9 6.023 8.500 54 6.430 11.500
10 6.668 8.50C 55 6.638 11500
11 6.022 8.500 6 6418 11.500
12 6.221 BS500 57 5412 11.500
13 6.007 8500 58 7.092 11.500
14 6.206 8500 59 6.400 11.500
5 6.006 8500 ) 60 6.607 11.500
16 6.005 8.500 . 51 6.383 12.000
17 6.205 8.500 62 6.594 12.060
18 6.004 8.500 63 6376 12.000
19 6208 8.500 & 6.370 12.000
20 6.005 8.500 &5 6.576 12.000
21 6.005 8500 66 6.358 12.000
22 6.671 8.500 ’ 67 6.564 12.000
23 6.093 8500 68 6.346 12.000
24 6.334 8.500 69 6340 12.000
25 6.115 9500 70 7.013 12.000
26 6317 9.500 71 6328 12.000
27 6.111 9500 n 6.533 12.000
28 6.107 9.500 73 6316 12.000
29 6299 9.500 74 6.521 12.000
30 6.087 9500 75 6304 12.000
31 6.281 9.500 76 6.298 12.000
32 6.078 9500
13 6.094 9.500
34 6.744 93500
35 6.095 9.500
35 6.790 3500
37 6350 10.500
38 6.763 10.500
39 6539 10.500
40 6.533 10.500
41 6.745 10.500
42 6.522 10.500
43 6.733 10.500
44 6.510 10.500 )
45 6.505 10.500

(1) Subject wo those limmmtions set forth under “Pams-Through Rute™ of the amached Computationa! Materialx

{2) Assumes thot |-Month LIBOR stays a1 1.10%, 6&-Month LIBOR stays at 1.52%, the collateral i run ot e Pricing Prepaymest Speed to call and includes afl
projected cash proczeds (if any) from the Corridur Contract

{3) Ansumex that |-Month and §-Month LTBOR instamtancousty increase by 2000 busix pointx, the cullateral is run at the Pricing Premuyment Speed and includes
) projectd caxh proceeds (if any) from the Cotridor Contract.

Recipients must read the information ¢ ined in the attached si Do not use vr rely on this informadion if yos have not received or
reviewed the statement If yow have not received the siutement, cull your Merrill Lynch jve for her capy. The collateral
information set forth in the Comp ional Materials xapersedes any previously divribwted coil: ! infe = lazing to the securitic

di d in this co) ication and wil be superseded by the inf lon sel forth in the final prospectis supplement.




% Computational Materials for
Merrill I.ynch Countrywide Asset-Backed Certificates, Series 2004-5

Class A and Subs Available Funds Rate Scheduie (1)

Available Funds Available Funds Available Funds Available Fuods
Period Rate (%) Rate (%) Period Rate (%) Ralte (%)
@ [} Q@) o)
1 6.561 8.500 46 T.124 10.500
2 6.342 8.500 47 6.658 10.500
3 6.137 8.500 48 6.874 10.500
4 6.137 8.500 49 6.634 11500
5 6.341 8.500 5¢ 6.850 11.500
6 6.137 8.500 51 5.624 11.500
7 6.341 8.500 52 5.620 11.500
8 6.136 8.500 53 6.835 11.500
9 6.136 8.500 54 6.610 11.500
10 6.793 8.500 55 6.825 11.500
1! 6.135 8.500 56 6.600 i 11.500
12 6338 3500 57 6.595 11.500
13 . 6125 3.500 58 7.296 11.500
14 6329 8500 59 6.585 11.500
13 6.125 8500 60 6.800 11.500
16 6.125 8.500 61 6.576 12.000
17 6328 8500 62 6.790 12.000
18 6.124 8.500 63 6.566 12.000
19 6329 8.500 64 6.561 12.000
20 6.128 8500 65 6.774 12.000
21 6.131 8.500 65 6.551 ) 12.000
22 6803 8500 67 6.764 12.000
23 6.172 8.500 68 6.541 12.000
24 6.436 8.500 69 6.536 12.000
25 6.219 9500 70 7.231 12.000
26 6425 9.500 71 6.527 12.000
27 6217 9500 72 6.739 12.000
28 6214 9.500 k2 6.517 12.000
29 6418 9.500 74 6.729 12000
30 - 6204 9.500 75 : 6.507 12.000
31 6.407 9.500 76 8.502 12.000
32 6.204 9.500
33 6.227 9.500
34 6.895 9500
33 6.259 9500
36 6.794 9.500
37 6.707 10500
38 6.926 10.500
33 6.698 10.500
a0 6.693 10.500
41 6.912 10.500
a2 6.684 10.500
43 6.902 10500
34 6.675 10500 i -
45 6.670 10.500

{1) Subject to thoxe limitations sct forth undes “Pass-Through Rate” of the stached Computational Materiak,

{2) Assumes that 1-Month LIBOR stays at §.10%, &Monch LIBOR xtays at |.52%, the cotlateral is run 31 the Pricing Prepayment Speed w call and includes alt
projected cash proceeds (iFany) from e Corridur Contract.

{3) Axsumes that 1 -Month and 6-Month LIBOR instantaneously increase by 2000 baxis points, the cuilateral is run at the Pricing Prepuyment Speed and includes
all projected cash pruceeds (if any) from the Comidor Contract

Recipients ovust read the information contained in the attoched siatement. Do not use or rely on this information if you have not received or
reviewed the sasement If you have nol received the statement, cull your Merrill Lynch sccount execative for anvther copp. The collateral
information set forth in the Computational Materiols supersedes any previously distriduted collateral informution relating to the securities
diwassed in this communication and will be superseded by the information set forth in the final prospectus suppleenent.




Computational Materials For
gg Mer'i“ l.vnch Countrywide Asset-Backed Certificates, Series 2004-5
Group 4
ARWM and Fixed $822,813,778
Detailed Report
Summary of Loans in Statistical Calculation Pool Range
{As of Calculation Date)
Total Number of Loans 3,475
Total Outstanding Balance $822,813,778
Average Loan Balance $236,781 $16,480 to $1,042,000
WA Mortgage Rate 6.737% -~ 3.875% to 12.250%
Net WAC 6.228% 3.366% to 11.741%
ARM Characteristics
WA Gross Margin 6.386% 2.625% to 11.750%
WA Months lo First Roll 32 12 to 36
WA First Periogic Cap 1.961% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.363% 1.000% to 2.000%
WA Lifetime Cap 13.562% 10.300% to 19.250%
WA Lifetime Floor 6.803% 2.750% to 12.250%
WA Origina! Term (months) E 358 120 to 380
WA Remaining Term (months) ‘ 357 113 to 360
WA LTV 79.92% 21.05% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 625
WA DT1%
Secured by (% of pool) 1st Liens 99.71%
2nd Liens 0.29%
Prepayment Penalty al Loan Orig (% of all loans) 76.02%

Top 5 States; [ Top 5 Prop: Ooc Types: ' Pumposs Codes Qce Codes Grades Qrig PP Term
CA 48.21% | SFR 78.15% | STATED 56.94% | RCO 64.40% | OO 97.67% | A 88.06% | 0 23.98%
FL 5.27% | PUD 13.67% | FuLL 42.90% | PUR 28.31% | INV 141% | A- 4.71%| 6 0.06%
NY 4.79% [ CND 4.83% | SIMPLE 0.16% | RNC 7.29% | 2H 0.92%( 8 4.94% | 12 5.72%
MA 3.52% ) 2 FAM 2.15% - . C 2.01% ] 24 15.75%
NJ 3.15% | 4 FAM 041% c- 0.23%| 36 42.35%

D 0.05% | €0 12.14%

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received
or reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Commputational Materials supersedes any previously distributed collateral information relating to
the securitics discussed in this communication and will be4sulpcrseded by the information set forth in the final prospectus supplement.




@ Merrill Lynch

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4

ARM and Fixed

$822,813,778
Detailed Report

CURRENT #OF %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2728 LIB6M $96.518,513 832 1173 $181,426 7.135 35765 617 81.8
2728 LIB6M - 10 $28.285,378 a6 344 $254.639 8.313 358.87 658 81.5
3727 UBBM $381,696.977 1,725 48.39 $221,274 £.908 358.88 609 818
327 UBEM - 10 $84,506,025 278 10.27 $303.979 6.207 358.36 644 82.6
10Yr Fixed $181,395 3 0.02 $60.465 8.836 11646 657 774
15Yr Fixed $6.340.655 3% 0.77 $176,129 6594 17915 634 767
15Yr Fixed - 2nd $90,827 1 0.01 $90,527 10.875 173.00 673 100.0
15Yr Fixed « CC $152.292 2 0.02 $76.146 9.123 179.53 563 79.4
20Yr Fixed $368.25%4 3 0.08 $132.751 7.072 235.33 &57 837
201 Fixed - 2nd $408.474 8 0,05 $67.746. - 109833 23690 680 926
25Yr Fixed $290.777 1 0.04 $280.777 $.250 297.00 698 834
30Yr Fixed $185,571,435 675 22.55 $274,921 8553 358.57 83§ 753
30Yr Fixed - CC $29.866.813 17 sl $387.831 B5.074 35965 896 89.3
30Yr Fixed - 10 $6.635,552 7 0.89 $390,327 8.472 353.91 649 75.3
30/15 Fixed Balloon - 2nd $1.872,710 23 0.23 $81.422 10.581 176.88 655 97.5
F $822,813,778 3475 100.00 $238,781" 6.737 35869 625 79.9 j

ARSI

CURRENT #0OF  %OF AVERAGE  GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
ARM 360 $591006.893 2631 71.83 224832 6816 35875 618 819
Fixed 120 $181.395 3 0,02 $60.465 8636 11645 657 774
Fixed 180 $8.456.184 62 1.03 $136.390 7571 17784 638  B16
Fixed 240 $804.728 9 0.10 $89.414 9023 22613 663 783
Fixed 300 $280.777 1 0.04 $290.777 6250 207.00 638 B34
Fixed 360 $222.072.800 769  28.99 $288.783 6486 35873 644 745
{ $822,813,778 3,475 100.00 $236,781 6737 35663 625 799

GROSS

CURRENT #OF  %OF AVERAGE REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL DALANCE WAC  TERM FICO LTV
$0.01 - $25,000.00 $16.480 1 0.00 $16,480 10.500 239.00 583 64.0
$25,000.01 - $50,000.00 $2447811 56 0.30 $43,711 8965 338.87 S81 728
$50.000.01 - $75,000.00 $12.469.035 196 1.52 $63618 8331 33995 601 794
$75.000.01 - §100,000.00 $25.044646 284 304 $83,185 7.601 34857 610 808
$100.000.01 - $150,000.00 $85465685 685 10.39 $124,767 7.219 35493 616 819
$150,000.01 - $200.000.00 $85.874,861 434 10.44 $173,836 6972 35542 610 799
$200,000.01 - $250.000.00 $81.441.796 363 9.90 $224,388 6.808 357.20 620 804
$250,000.01 - $300,000.00 $60.145928 219 731 $274.639 6.762 35830 614 814
$300,000.01 - $350,000.00 $107.425.614 323 13.06 $332,587 5537 5833 626 807

Recipients must read the inforruation contained in the attached statement. Do not use or rely on this inforraation if you have not received

or reviewed the statement. If you have not received the statement, call your Merrill Lynch account exccutive for another copy. The

collateral information sct forth in the Computational Materials supersedcs any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
4.2




Computational Materials For

% Mer'nl Lvnch Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

g

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM RCO LTV
$350.000.01 - $400,000.00 $165.222.680 441 20.08 $374.658 6587 258.25 624 803
$400.000.01 - $450.000.00 $70,965561  1a7 972 $427.673 6420 35720 639 790
$450,000.01 - $500.000.00 $69.779.948 146 843 8477945 6502 35769 639 789
$500,000.01 - $550,000.00 $16913902 32 2,08 $528,559 8288 35397 865 9.2
$550,000.01 - $600,000.00 $16.046388 28 195 $573.085 6278 35821 88 788
$600.000.01 - $5650.000.00 $4,425,402 7 0.54 $632,200 5853 35043 700 646
$650.000.01 - $700,000.00 $2.704548 4 0.33 $676.162 6306 35873 €45 754
$700.000.01 - $750,000.00 $3.587,210 5 0.45 $737.442 5843  358.80 697 783
$800.000.01 - $850,000.00 $325,000 t 0.10 $825.000 5625 36000 711 780
$850,000.01% - $900,000.00 $370,000 1 0.11 $870000. - 5000 360.00 614 446
> $3000,000.00 $2040080 2 0.25 $1,02049%0 8000 35951 687  50.6

$822,8613,778 3475  100.00 $236,781 6737 356.60 628 799 ]

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Alabama $2,562,191 7 0.31 $111400 - 7.861 35383 614 844
Asizona $14.052472 82 171 $171.372 6.650 35854 638 833
Arkansas $658,711 6 0,03 $109,785 7.504 35784 631 B854
Carifornia $380.219.595 1254 46.21 $303,205 6378 35643 635  73.0
Cotarado $16,886924 72 2.05 $234.541 6508 35905 615 8.2
Connecticut $7.840.918 28 6.95 $280.033 7098 34865 533  8a8
Delaware $1.118,947 6 0.14 $186,153 7248 35414 564 789
District of Columtia $1,880,217 6 0.23 $313,363 741y 35847 655 866
Florida $43,353.884 262 5.27 $165.473 7180 38675 620 €29
Georgia $14,247.92% 7 1.73 $200,675 7.431 235424 614 850
Hawail $3,623,.927 1" 0.44 $320,448 6589 358.46 654 803
Wsho $2.339,366 15 0.28 $155.958 6510 35038 628  84.0
I%nois $21.383.60¢ 109 2.60 $196,181 7.727 35687 616 824
Indiana $4,270,411 37 0.52 $115417 7622 35752 603 840
lowa $615,524 6 007 $102,587 7146 32466 648  80.6
Kanses $3.372859 26 0.41 $120.718 7.048 35880 618 760
Kentugiy $2.835925 20 0.35 $144.296 7185 35855 61F 809
Lousiana $2,723.381 20 0.33 $136.169 8022 35800 597 a4a.8
Maine $1.192,928 $ 0.14 $198.821 .7406 385850 605 828
Maryland $20,385203 76 248 $267,963 6973 35902 608 788
Massachusats $28,973.144 97 1,52 $258,692 6619 35656 604 802
Michigan $22.706.508 141 276 $161,039 7415 33863 618 814
Minnesota $12,1594979  S7 148 $213.319 7.457 35836 629 852
Mississipoi $1,857.911 1”7 0.9 $109,289 7.887 34303 S33 847
Missourt $9.951.71¢ 79 1.21 $125.971 7.561 35665 601  84.9
Montana $582,919 5 0.07 $112,584 7445 35901 616 822

Recipients must read the information contained in the attached statement. Do not use or rely on this tnformation if you have not received

or reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials superscdes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For

% Merrill I.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

i : ..
L CURRENT #0OF %OF AVERAGE GROSS REMG. ORIG
OESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Nebrasia $337.714 3 0.04 $112.574 7481 35827 603 88.8
Nevada $13.637437 59 1.66 $231.143 6918 35023 817 82.8
New MHampshire $2,956,839 13 0.36 $227.449 6748 33297 615 7.7
New Jersey $25.354,143 10§ 3.15 $247.182 7.275  358.26 60S 78.0
New Mexica $2,081.914 9 0.25 $231,324 7774 357.80 612 83.7
New York $39,424.417 123 479 $320.524 6889 35717 608 '7r0
Nortn Carghina $6.727,052 45 0.82 $149,490 7.3d5  358.47 609 88.0
North Dakota $591,813 6 0.07 $98,636 B.237  357.25 809 82.4
Ohio $7.693,680 52 0.94 547,855 7.285 35248 611 837
Okighoma $1,069.526 17 0.13 §89.127 . 8.281 33128 S74 79.1
Qragon $7,386,989 37 0.90 $199,108 6577 35829 632 783
Pennsyivania $8,566,748 48 1.04 8174832 6976 35851 603 80.5
Rhode istand $1,701.242 11 0.21 $154,658 7.209 3886 587 78.5
Seuth Carolina $2.725.283 15 0.33 $181.952 7655 35683 635 837
Tennessee $5,899.391 40 0.72 $147.485 7.277 35444 616 a7.1
Texss $2439252% 137 298 $178,048 7179 38500 631 83.8
Uah $2.816,155 15 0.34 $187.744 8501 35393 643 84.7
Virginla $25.724.812 114 3.13 $231,755 6.844 35747 607 81.1
Washington $15.983.024 ” 2.06 $220.559 6.554 358.39 644 83.3
West Virgihia $160.800 2 0.02 $680.400 6.542 357.23 591 722
Wisconsin $3,852.011 19 0.48 $208,001 7466 358.49 638 82.5
Wyoming $242,086 3 0.03 $30.695 7416 35879 620 83.8
L $822,813,778 3475  100.00 $236,781 6.737 35569 625 799 i

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 50.00 $16.148,143 72 1.96 $224.280 6.449  357.7% 630 413
50.01 - 55.00 $11.822.6885 50 144 $236.459 6438 35664 BN s2.7
55.01 -60.00 $14.486.609 56 1.76 $258.689 6.495 35639 619 576
60.01 - 65.00 $20.902.010 126 383 $237.318 6.524 35197 822 €2.8
65.09 - 70.00 $43,977.187 196 5.95 $249.884 6.657 35649 606 68.5
70.0t - 75.00 $76,231,331 316 9.26 $241.238 6.691 3s6.88 608 73.6
75.01 - 80.00 $2689,829.768 1236 35.22 $234,490 6483 35746 636 79.5
80.0t - 85.00 $129,287.2908 524 15.71 $246.692 6729 38716 610 84.2
85.0t - 80.00 $145,343.768 581 17.66 $250.161 7020 357.34 624 89.2
90.01 - 95.00 $29.343,085 135 3.57 $217.356 7459 357.52 64 9.5
95.01 -100.00 $31.461.888 183 3.82 $171923 7.953 34780 658 99.6

$822,813,778 3,475 100.00 $236,781 8737 15862 625 79.9 _I

Recipients must read the information contained tn the attached statement. Do not usc or rely on this information if you have not received

or reviewed the statement. If you have not reccived the statement, call your Merrill Lynch account exccutive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For

% Mer'i“ l.vnch Countrywide Asset-Backed Certificates, Series 2604-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT #OF %OF AVERAGE  GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
<= 4.000 $506,439 2 0.08 $253.250 3916 35933 668 794
4001 - 2.500 $2.050,094 8 0.25 $341.682 4454 35928 705 803
4,501 - 5.000 $18,328481 5§ 223 $310.652 4876 35546 660 779
5.001 - 5.500 $49,379.515 158 8.00 $312.529 5368 35874 681 757
5.501 - 6.000 $150016.678 499 18.23 $300.635 5876 35595 649 765
§.001 - 6.500 $194,570.852 639 2365 $278.36% 6348 35776 628 789
6.501 - 7.000 $167,060.120 691 20.30 $241,751 5818 357.50 616  80.0
7.001 - 7.500 $83,808,597 413 10.19 $202.926 7205 35708 610 8.0
7.501 - 8.000 $74.945801 378 919 $198,269 7799 35779 S99 826
8.001 - 8.500 $37.2299% 226 4.52 $164.73. - 8307 35432 534 843
8.501 - 9.000 $25.365909 174 2.08 $145.781° 8801 35193 S8 853
9.001 - 8.500 $8.913.411 84 1.08 $139.272 9256 257.30 575 849
9.501 - 10.000 $6.257.412 48 0.76 $130.363 - 9.784 350.27 S84  B86
10.001 - 10.500 $1.621,%9 19 0.20 $85346 - 10327 32296 560 820
10.501 - 11.000 $1.834487 26 0.2 $70.557 10867 239.43 626  91.8
11.001 - 11.500 $448,407 8 0.05 $74735. 11364 22613 822  94.4
11,501 - 12.000 $368.780 6 0.04 $61.463 11844 32331 S?S 832
12.001 - 12.500 $102.971 1 0.01 $107.971 1225 359.00 512 63§
$822,813,778 3475  100.00 $236,781 6737 315669 625 799 j

CURRENT  #0OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $543.041,322 2,753 78.15 $21.578 8750 356.63 622 787
PUD $112,518.551 413 13.67 $268.541 6642 35819 629 81.2
CND $40,270484 190 4.89 $211.85C 6.69¢ 35758 &35 81.s
2FAM $17,677 651 73 2,15 $242,160 6.991 35227 637 79
4FAM $3,394,606 13 043 $261,124 ~ 6574 35246 677 77.2
3 FAM $3.026,472 12 0.37 $252.206 6.932 33086 639 70.3
CNDP 52,446,304 10 0.30 $244.830 6.82t 359.28 645 80.0
MNF $438.387 S 0.05 $37.677 7.222 35358 607 76.4
L $822,813,778 3415 100.00 §236,781 6.737 35663 625 73.9 j

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received
or reviewad the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securitics discussed in this communication and will be superseded by the infarmation set forth in the final prospectus supplernent.
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

§§Merrill I.yhch

Group 4
ARM and Fixed $822,813,778
Detailed Report

ORIG

CURRENT #OF % OF AVERAGE GROSS REMG.

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO Ly
RCO $529,887,083 2,183 64.40 $242,733 6.734  357.06 614 785
PUR $232.912,919 1,026 28,3t $227,011 6785 356.78 651 83.8
RNC $60,013.775 266 7.2% $225,616 6.665 35297 635 7.0
L $822,813,778 3,478 100.00 $236,781 6.737 35669 625 79.9

CURRENT

ORIG

#OF % OF AVERAGE REMG.

DESCRIPTION BALANCE LOANS TOTAL BALANCE -~ WAC TERM FICO LY
o0 $603.630.014 3,368 97.67 $233.607 8.732 35877 825 80.0
NV §11,587.643 ' 1.41 $150.488 7.086 34240 847 75.6
2H $7.596.120 0 0.92 $283.204 6.766 353.68 643 81.1
( $822,813,778 3475 100.00 $236,781 6.737  356.69 625 79.9

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LY
1-120 $181.335 3 0.02 $60,465 8.636 116,46 657 774
121 - 180 $3,456.184 62 1.03 $136,390 7.57% 177.84 638 81.6
181 - 300 $1.095.508 10 0.13 $109,551 8287 25228 &73 78.7
301 - 360 $813.080,684 3,400 98.82 $239.141 6726 35874 62§ 79.9
L $822,813,778 3,475 100.00 $236,781 5737 35669 €25 798

CURRENY #0OF % OF AVERAGE GROSS REMG. ORIKS

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
STATED INCOME $468,549,454 1,824 56.94 $256.880 68456  3$6.19 &1 79.8
FuLl $352,951,483 1.645 42.90 $214,560 6.593 35735 €17 804
SIMPLE $1,312.825 [ 0.16 §218,804 6658 35344 61« 80.9
E $822,813,778 3475 100.00 $238,781 8737 35569 €28 799

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

OESCRIPTION BALANCE LOANS TOTAL BALANCE wac YERM FICO LV
801 - 820 $368,800 2 = 004 $184.400 5784  350.00 807 80.0
781 - 800 $5.513,862 18 0.67 $250,203 6.116 35843 790 79.4
761 - 780 $13,139.903 40 1.60 $328.498 5864 356.14 N 76.0

Recipients must read the information contained in the attached statersent. Do not use or rely on'this information if you have not received

or reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information sct forth in the Computational Materials supersedes any previously distributed collateral information relating to
the securities discussed in this cormmunication and will be superseded by the information sct forth in the final prospectus supplement.




Computational Materials For

gg Menill I.Ynch | Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT 80QF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
741 . 730 §15705522 48 1.91 $327,198 5.987 357,02 749 145
72 - 740 $19.520678 70 257 $278,867 8083 35626 730 r9.8
701 - 720 $34,052,826 127 4.4 $268,132 6.281 35778 710 803
681 - 700 $53,444,604 203 5.50 $263,274 6276 35569 689 80,5
681 - 630 $63.549.669 333 10.15 $250.500 6.444 35604 670 81.3
841 - 860 $99,847,592 412 1213 $242,349 8.586 35548 651 808
621 - 640 $93.952.,528 378 11.42 $248,552 6.675 35522 630 816
801 - 620 $12.777.033 466 13.71 $242,011 6.796 35654 610 817
581 - 600 $92,872.774 414 14.20 $224,330 6.961 354.07 561 80.7
561 - 530 $78,33,253 388 9.53 $213,025 - 7.044 35680 570 8.1
541 . 550 ' $49.702.267 248 6.04 $200,412° 7.134 35810 551 78.2
521 - 540 $44.673.516 208 543 $214,777 7.358 35879 5N 6.0
501 - 520 $24.015213 133 2.92 $180,588 7.658 35833 512 750
<= 500 $1,283,738 6 0.18 $213,956 8406 35459 493 728

$822.813,778 3475 100,60 $236,781 6737 35563 625 799 ]

CURRENT 80OF %OF AVERAGE  GROSS REMG, ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
A $724,548,345 2.950 88,05 $245610 6665 3s6.75 632 805
A $38781937 178 4an $217.875 6990 35611 s83 778
8 $40677.883 224 454 $181.588 7.261  356.42 570 758
c $16,500,636 107 2.01 $154.212 7913 35570 565 713
c- $1.914328 13 0.23 $147.256 7546 35731 858 685
0 $390.650 3 0.05 $130.217 7.774 36000 589  66.6 .
[ $822,813,778 3475 100.00 $236.781 6.737 35669 825 799 —'

CURRENT #OF % OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC  TERM FiCO LTV
o $197.323.086 795 23.98 $248.205 7041 35647 641 803
B $474.883 2 0.08 237,427 7776 359.00 862  87.0
2 $47,005662 160 572 5204348 _6.836 33855 628 81t
24 $129.602.733  §74 1575 $225.769 6734 35789 627 813
36 $348.457.254 1555  42.35 $223.951 6617 33656 626 807
60 $99.850.180 383 1214 $257.345 5410 35542 646 73§
L $822,813,778 3475 100.00 $236,781 8737 35869 625 799 J

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The -
collatera} information set forth in the Computational Materials supersedes any previously distributed collateral information relating to
the secunitics discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.




Computational Materials For

gg Merrill l.vnuh Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

WA CURRENT #0OF % OF AVERAGE

DESCRIPTION MYR BALANCE LOANS TOTAL BALANCE
7-12 12 $495.612 1 0.08 $495,6812 7750 34300 628 69.0
13-18 7 $7.901,381 47 1.34 $168,114 7.699 351.99 588 80.9
19.24 22 $116.758.027 581 18.76 $200.960 6.835 358.32 628 a9
25-H 3 $23.665.253 124 4.00 $150,849 6.999 35458 639 80.8
32.37 a5 $442.186.811 1.878 74.82 $235,456 8770 359.21 614 82.0
lv $591,006,893 2,631 100.00 $224,632 6.816 35875 618 813 J

CURRENT #OF % OF AVERAGE

DESCRIPTION BALANCE LOANS TOTAL BALANCE
2.001 - 2.000 $865,774 3 0.15 $288,591 5144 15878 845 79.6
3.00% - 4.000 $19.778,379 84 338 $309.037 4.896 35040 672 78.0
4.001 - 5.000 $63,828,058 233 10.80 $273.840 5835 359.34 640 80.1
5.001 - 8,000 $176.422.258 690 29.85 $255.684- 6469 358.68 619 79.9
6.001 - 7.000 $165.402.313 715 27.99 $231.332 6.968 35862 615 826
7.001 - 8.000 $84.757.329 484 16.03 $145,780 7469 3540.69 606 4.8
8.001 . 5.000 $§59,082408 353 10.00 $167.401 7.839 353462 595 8.0
8.001 - 10.008 $9,568,859 T2 1.62 $132,807 8,364 358.09 586 87.4
10.001 - 11.000 $1.101.223 14 0.49 $78,659 9.891  359.00 575 87.3
11.001 - 12.000 $180,5594 3 0.03 $63,531 11.557 356.82 588 84.3
EJQS $591,006,893 2,631 100.00 $224,632 6.816 ISB.75 818 81.9 —j

#OF AVERAGE GROSS REMG ORIG

CURRENT %R OF .

DESCRIPTION BALANCE tOANS TOTAL BALANCE WAC TERM FICO LTV
10.001 - 10.500 $324,000 1 0.05 $324.000 4.300 355.00 764 80.0
10.504 « 11.000 $4,872,065 » 0.82 $221.438 4916 35351 700 79.9
11.001 - 11.500 $10.144,596 48 1.72 3220,535 5368  353.12 684 802
11.501 - 12.000 $31,966,3% 123 541 $259,889 5482 35822 685 7.8
12.601 . 12.500 $44.891.087 178 7.60 $250,788 5813 35853 654 80.8
12501 - 13.000 $106.977.617 417 18.10 £2%8.541 6.168 35881 831 80.4
13.001 - 13.500 $121,738.373 471 20.60 $258,458 6.47% 35912 613 80.7
13.501 - 14.000 $103,482,637 452 17.51 $228,944 6889 135382 606 820
14,001 - 14.500 $65.118,232 333 11.02 $195,550 7.519 35874 &0t 84.5
14.501 . 15.000 $51872645 283 a.r8 $192,835 7.949 35846 595 84.5
15.001 - 15.500 $24,594367 137 4.16 $179.5214 8450 3%3.54 S92 8438
15.501 - 16.000 $15,249275 100 2.58 $152493 8988 358.60 587 865
16.001 - 16,500 $5,450.008 40 0.92 $136,250 9,278 35854 575 87.1
16.501 - 17,000 $2,677.664 21 0.49 $137.032 9861 35856 594 £89.2

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. 1f you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

@g Merrill Lynch

Group 4
ARM and Fixed $822,813,778
. Detailed Report

CURRENT 2OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
17.001 - 17,500 $654,353 3 o $109.058 10352 357.26 546 83.4
17.501 - 18.000 $403,761 8 0.07 $50.470 11,148 35742 548 75.2
18.001 - 18.500 $121.450 2 0.02 $60,730 11333 35%.00 561 87.3
18.501 - 19.00¢ $160.452 3 0.02 $53.484 11.848 359.00 51§ 81.6
15,001 - 19.500 $107.871 1 0.02 $107.971 122% 359.00 512 635
[;562 $591,006,693 2,631 100.00 $224,632 6816 35875 618 818 1

CURRENT #0OF  %OF AVERAGE  GROSS  REMG. ORI
DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV
1,600 T TR T T 063 3176.19 7.545 35885 621 852
1.560 $402.041.961 1616 6303 $243,788 6707 38932 612 817
2,000 $4.180797 19 0.7 $220042 ° 6555 35820 654  76.9
1.000 $180.950426 974 3082 $18578%  7.049 35747 631 @24
7.000 134012 1 0.02 $134.912 8130 35900 598  90.0

i $591,006,893 2,631 100.00 $224,632 8.816 358.75 €18 81.3 ]

REMG. ORIG

CURRENT #OF % OF

AVERAGE GROSS
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1,000 $162,485,984 882 27.49 $184,224 7.063 35744 632 8.4
1.250 $240.625 2 0.04 $120.312 7.611 358.00 590 84.4
1.500 $427.775.944 1,744 72.38 $245.284 6722 39924 813 8.7
2.000 $504.340 3 0.09 $168,113 7.258 35839 610 75.1
Ij $591,006,833 2,631 400.00 $224,632 6416 35875 618 819 ]

Recipients raust read the information contained in the attached statement. Do not use or rely on this information if you have not received
or reviewed the statement If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to
the securities discussed in this communication and will be 4s};pcrsec:ir:d by the information sct forth in the final prospectus supplement.




Computational Materials For

gg Merrnl l.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LIV

2.00% - 3.000 $199,974 2 0.03 $99,987 6.0685 35850 508 80.0

3.001 - 4.00C $1.514,758 8 0.26 $252.460 s.522 35782 880 84.2

4.001 - 5.000 $20,865,758 67 3.58 $312.922 4.891 359.36 672 73.2

5.00t . 6.000 $122,798.111 482 2078 $271.677 §.737 35915 €43 80,0

6.001 - 7.0¢0 $244,952,788 985 4145 $246,184 6.5985 358.77 817 ars

7.C01 - 8.000 $130.864,807 643 22.14 $201,952 7.855 358.57 603 ‘840

8.001 - 9.000 $53,992.271 335 9.14 $161,179 8.497 35815 531 852

9.001 . 10.000 $13.787,714 99 233 $139.270 9.465 353.08 575 86.7

> 10.000 $1,930,718 b a4 0.3 $71.508 10.832 357.73 544 79.7
r $591,006,893 2,631 100.00 $224,692° 6.816 358.7% 618 81.9 J

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE .  WaC TERM FICO LTV
0505 $495,812 1 0.08 $495,512 7750 34800 628 69.0
06/05 $443,445 4 0.08 $410,861 7.892 34960 576 80.5
07105 $564,404 4 0.10 $141,101 7.7t 3507 807 80.5
08/05 ’ $353.413 2 0.06 $176,707 7063 35u18 540 87.8
0%0S $2.820.187 17 0.48 $165.892 7.821 35242 597 80.4
10005 52508005 14 0.42 $179.150 7.542 35135 587 80.8
1108 $1.375.230 8 0.23 $171,604 8.040 354.12 578 81.7
1205 $7.132,884 34 1.21 $209.790 5991 35500 650 81.2
01/06 $8.370879 %0 1.42 $167.418 7.435 35600 623 78.4
02/06 $6.217,336 37 1.05 $168,036 7334 357.06 625 822
0vos $32561647 185 5.51 $175.083 7.084 35302 632 829
03/06 $43,392,045 198 7.34 $219,152 6.833 35900 626 82.8
0506 $18818.921 74 3.20 $255.675 6438 36000 623 80.0
06/06 $345,597 1 0.06 $345,597 8500 35000 574 80.0
07006 $449,389 3 0.08 $143,795 6624 35043 603 7886
005 $875.373 4 0.15 $218,843 7.008 35283 600 35.4
1006 $2,325,233 13 0.39 $178,864 7241 35358 640 80.8
11106 $6,145.914 39 1.04 $3157.588 7653 35483 823 82,5
12706 $19.56353¢ 100 an $195.635 6932 34531 642 78.5
0107 $11.853.721 8s 201 $182.365 7.208 35629 840 81.7
02107 $12401,320 52 2.10 $238,487 7.331  357.05 604 2.8
007 $33,693686 180 £.70 $210.586 7420 35807 621 836
04/07 $178,733.805 771 30.24 $231.821 6799  359.00 821 823
0507 $199,199,722 733 33,74 $251.198 6.546 360.00 606 817
08/07 $264,570 1 0.04 $264.570 7375  360.00 560 90.0
[ $591,006,893 2,631 400.00 $224,632 8016 358.75 618 81.9 __j

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received
or reviewed the statement. If you have not received the statement, call your Merrnill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials superscdes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For
- gg Mer'i“ l.vnch Countrywide Asset-Backed Certificates, Series 2004-5
Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report
Summary of Loans in Statistical Calculation Pool Range

(As of Calculation Date)

Total Number of Loans 25284
Total Outstanding Balance $4,384,996,537
Average Loan Balance $173,430 $4,458 to $1,042,000
WA Mortgage Rate 6.852% -~ 3.875% to 14.000%
Net WAC 6.343% 3.386% lo 13.491%
ARM Characteristics
WA Gross Margin . . 6.400% 1.172% to 12.950%
WA Months to First Roll - 33 6 to 36
WA First Periodic Cap 1.904% 1.000% to 7.000%
WA Subsequent Periodic Cap . 1.379% 1.000% to 4.500%
WA Lifetime Cap : 13.648% 7.000% to 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term {months) . K 355 120 to 360
WA Remaining Term (months) ’ 354 113 to 360
WA LTV _ 79.53% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO " 615
WA DT1%
Secured by (% of pool) 1st Liens 89.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig (% of all loans) 72.64%

T States; Top 5 Prop: Dec Types: Pumagse Codes Occ Codes Grades Oriq PP Term
CA 34.04% | SFR 77.12% | FULL 60.24% { RCO 61.86% | OO 97.40%| A 82.77% | 0 27.36%
FL 7.468% | PUD 13.18% | STATED 39.72% { PUR 30.82% | NV 1.97%( A- 492%1| 6 0.04%
NY 5.12% | CND 5.34% | SIMPLE 0.05% | RNC 731% | 24 0.63%|8 6.90% | 12 5.08%
X 4.17%| 2FAM 2.94% - R (o4 4.28% | 24 12.58%
L 3.47% ) 3FAM 0.62% C- 0.78% ] 36 T 4371%

D 0.35% | 80 11.23%

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. If you have not received the statement, call your Mermill Lynch account executive for another copy. The -
coilateral information set forth in the Cormputational Materials supersedes any previously distributed collateral information relating to
the securities discussed in this communication and will be supcrseded by the information sct forth in the final prospectus supplement.




Computational Materials For

@ Merrill I.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT 20OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
307 LIBEM $200,500 2 0.00 $100.250 8483 360.00 601  90.6
28 UB6M $443.600,312 2,673 10.12 $165.956 7.080 35812 99 813
2728 LIBEM - 10 $109,271,338 417 2.49 $262.042 6209 35888 650 &2
327 UREM $2,323.211.457 13,901 52.98 $167,125 5968 35895 605 810
3727 UBEM - 1O $3158.476,216 1415 8.18 $253,340 5207 35937 642 823
10Y¢ Fixed $662,417 9 0.02 $73.602 7531 117.3 614 B9
10Yr Fixed - 2nd $57.072 3 0.00 $19,024 10.412 11693 625 859
15Yt Fixed $T7.883.047 678 178 $114,872 6969 179.08 606 703
15Yr Fixed - 2nd $2532901 79 0.06 $32.082 10824 17554 638 923
15Y¢ Fixed - CC $5.013,584 44 0.1 $113845°  7.527 17899 588  65.0
20Y¢ Fixed $7.845.265 61 0.18 $128,113° 7405 237.48 6514 75.2
20¥r Fixed - 2nd $3,549,104 &9 0.08 $39.878 11416 23623 649 616
257t Fixed $776,892 [ 0.02 $155,379 8557 20622 631 740
30Yr Flxed - 2nd $141.687 4 0.00 $35422 10821 35762 708 947
30Yr Fixed - CC $104,317,429 408 238 $255,680 6273 35949 679 682
307 Fixed $005.237,359 5048 20.64 $179,326, 8748  350.06 621 753
30¥r Fixed - 10 $26,331,754 106 0.60 $248.413 6357 35930 647 755
30/15 Fixed Bailoon $2.247.088 18 0.05 $124,837 7982 17789 €01 763
30/15 Fixed Balloan - 2nd $13671.932 224 0.31 $42495 10592 17726 653 8.2
$4,384,996,537 25284 10000 $173,430 6852 33441 615 TS —_]
CURRENT SOF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION © BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
ARM 360 $3.234,759.823 18408 3.7 $175.726 £8.874 350.83 612 81.2
Fixed 120 $719.489 12 0.02 $59.957 7758 (4T.20 615 652
Fixed 180 $101,347.732 1,143 FXT $88.668 7603 17871 613 74
Fixed 240 $11.364,370 150 026 $75.762 83s8 23708 625 809
Fixed 300 $776.893 s 0.02 $155.379 6557 29622 681 740
Fixed 360 $1.036,028.230 5566 2363 $186,135 6690 35011 B2 746
(— $4,384,996,537 25,284  100.00 $173,430 6852 15447 615 798

CURRENY AVERAGE

DESCRIPTION BALANCE BALANCE [ ole]
$0.07 - $25.000.00 $2.769,198 139 0.06 $19.922 10.613 19519 &35 94.6
$25.000.01 - $50.000.00 $27,881.897 €80 064 $41.002 8257 28563 604 767
$50,000.01 - §75,000.00 $138,271.902 2.167 315 $53,808 7979 123654 603 773
$75.000.01 - $100.000.00 $288,016.447 3.247 6.57 $88,702 7408 34802 804 785
$100.000.01 - $150,000.00 $816.277,334 6.533 18.62 $124,947 7127 35349 603 80.1

Recipients must read the information contained in the attached stateroent. Do not use or rely on this information if you have pot received

or reviewed the statement. [f you have not received the statement, call your Mermill Lynch account executive for another copy. The ~
collatera) information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this coromunication and will be superseded by the information set forth in the final prospectus supplement.
A-2




Computational Materials For

% Merr“l l.vnch | . Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detaileciv Report

CURRENT #0F  %OF AVERAGE  GROSS REMG, ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANGE WAC  TERM FICO LTV
$150,000.01 - 5200,000.00 $819,540.698 4.6% 18.69 $174.630 6887 35537 611 793
$200,000.01 - $250,000.00 $530,934,258 3,034 15.53 $224.434 6600 35655 614 795
$250,000.01 - $300,000.0 $555,597.194 2,027 12.67 £274.098 6608 35731 616 793
$300,000.01 - $350,000.00 $393.436,927 1214 897 $324.083 6.542 357.84 623 609
$350,000.01 - $400,000.00 $293,165.46 782 669 $374.892 8.5C4 35315 628 804
$400,000.01 - $450,000.00 $145.879.254 344 338 $426.975 6378 357.05 634 793
$450.000.01 - $500.000.00 $127.791,014 267 251 $478.618 8.459 357.64 833 78.7
$500,000.01 - $550,000.00 $32274.824 61 074 $520.085 5.384 35317 646 79.0
$550,000.01 - $600,000.00 $20.883,801 52 0.68 $574.685 6.285 35345 641 760
$600,000.01 - $650,600.00 $8,258.838 13 0.19 $638.295. .  5.886 355.00 674 634
$650,000.01 - $700,000.00 $3,379,649 5 0.08 $675930 6395 35899 638 743
$700,000.01 - $750,000.00 $10232,820 14 0.3 $730.916 8.128 35901 657 735
$750.000.01 - $800.000.00 32,324,168 3 0.05 $774,723 5919 35033 646 575
$300,000,01 - $850.000.00 $3,286,564 4 0.07 $821,641 6279 35075 673 688
$850,000,01 - $900,000.00 $370,000 1 0.02 $870.000 5000 36000 614 448
> $300,000.00 33,924,648 4 0.09 $981,182 . 5090 35050 652 599
[ $4,384,996,537 25284  100.00 $173.430 6852 35441 615 795 i j

CURRENT #0F  %OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Aabsma $19.742,120 185 0.45 $106.714 7.730 35253 98 852
Alsske $1,869,852 9 0.04 $207,738 7711 35999 619 931
Arlzons $93,191274 691 213 $134,864 6807 35443 8§26 818
Arkansay 511,377,796 08 0.26 $105.350 2734 33484 610 8385
Californla $1.492.741,212 6283 . 34.04 $237.584 6400 35582 628 768
Colerado $108.,401,507 606 2.47 $178,630 6.587 - 235599 625 822
Connecticut $57.737.500 310 132 $188.250 7.481 35464 599 79.5
Delaware $10.342,585 65 024 $159.117 7331 34896 S97 803
District of Columbia $7.026.151 33 0.16 $212.914 7257 35845 807 72.7
Frrida $327.008,273 2,306 7.46 $141,607 7.118 35399 613 az.t
Georgia $34,095.245 648 215 $145209 7.481 35342 506 84.6
Hawsll $35344.061 147 081 $240,435 6716 35298 624 ns
Kdaho $18.840517 132 0.38 $127.880 6678 385187 622 795
t¥nols $151.548,928 932 347 $154,732  _7.432 15417 613 808
ndians $30.784.365 380 0.91 $104,696 7382 38456 603 83.2
lowa $3.186.556 X 0.19 $88,984 7.661 34744 610 822
Kansas $15473466 122 0.35 $126.832 7.608 35264 611 6
Kentucky $18.540669 152 0.35 $102,241 7.214 35074 608 833
Louslans $25219.742 232 0.58 $103.706 7.681 34501 S99 835
Maine $10446,760 71 024 $147,137 7.239 35239 $9C 790
Manftand $104,813.767 549 239 $190.927 7.449 35689 601 80.1

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not reccived

of reviewed the staterent. §f you have not reccived the statement, call your Merrill Lynch account executive for anothes copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to
the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.




ég Merrill Lynch

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed

$4,384,996,537
Detailed Report

REMG.

CURRENT #OF %OF AVERAGE  GROSS ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Massachusefts $150,041,877 668 342 $225,288 6734 3%.53 604 767
Michigan $120,287,214 952 2.74 $125,32) 7351 35530 603 818
Minnesota $71.148.241 400 1.62 $177.871 7439 35678 622 &1
Mississippi $13.971,716 134 0.32 $104.267 7.574 34162 604 874
Missourt $85423.937 579 1.49 $112.995 7474 35359 610 8.4
Montana $4.972.616 39 0.11 $124,939 7003 35532 618 783
Nebraska $5.941,427 59 0.14 $100,702 7201 38548 624 818
Nevada $85,085,192 466 1.54 $182,588 8821 35435 615 81.3
New Hampshice $33,778437 200 0.77 $168.892 6833 35444 602 - 775
New Jorsey $135,929.337 638 310 $195,582.0.  7.313 35508 S92 76.0
New Mexico $10,070463 ke 023 $139,868 730 3510 61 844
New York $224,714.466 989 812 $231,903 6.843 35420 598 739
North Carolina $52,763,104 404 1.20 $130,602 7.381 35427 605 @11
North Dokata $2079012 20 0.05 $103.951 6948 31004 622  80.2
Ohio $57.139.039 504 1.30 $112,371 2190 35377 613 &2.8
Okiahoma $17472570 187 0.40 $33,436 7702 34038 606 852
Oregon $48,582,085 315 1.11 $154,229 6702 33528 627 811
Pennsyivanla $72434808 553 165 $130.985 7.184 34279 589 79.6
Rhode lstand $18.357410 108 042 $169.978 5.903 33630 601 76.9
South Carofina $18325,248 144 0.42 $127.259 7644 35237 608 859
South Dakota $1.958493 23 0.04 $85.195 7423 35441 618 827
Tennassee $47.190373 368 1.08 $110.569 7.247 35336 815 87.9
Texas $132,960,424 1,484 347 $123,289 7231 34743 61) 834
uh $33.451,631 229 0.78 $148,077 6634 35077 838 a3
Vermont $2413557 17 0.06 $141,974 7.566 359.48 566 726
Virginia $121.726,070 699 278 $174,143 7.007 35383 602 805
Washingten $104,517,098 578 2.33 $180,825 6.575 35514 831 82.9
West Virginia $6.208,26¢ 7 0.14 $108.917 746§ 34887 603 824
Wisconsin $27.030.974 210 0.62 $128.719 7.481 35528 622 822
Wyoming $2016316 20 0.05 $100,818 7.086 34550 606 782
$4,394,995,537 25284  100.00 $173,430 6852 35441 895 795

CURRENT #OF % OF AVERAGE GROSS REMG, ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
<= 50.00 $132.634.995 943 3.02 $140.652 6692 4402 604 414
50.01 - §5.00 $69.170.541 438 1.58 $159.013 6724 34313 S35 524
55.01 - 60.00 $112.086.818 656 256 $170,864 6672 2016 600 - 57.9
£0.01 - 65.00 $166,081,684 962 a7 $172.622 6764 15103 591 630
65.01 - 70.00 $302.949.691 1.718 891 $176.236 6.803 35246 587 685
70.01 - 75.00 $390.053,192 2,154 8% $181.083 §.863 35393 589 736
75.01- 80.00 $1,547.070,727 8.766 35.28 $175.485 6525 35846 631 796

Recipients must read the information contained in the attached stateswent. Do not use or ety on this information if you have not reccived

or reviewed the statement. [f you have not received the staterment, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously disteibuted collateral information relating to
the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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’Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

) ﬁ Merrill Lynch

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0F % OF AVERAGE  GROSS
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LIV
B0.01 - 85.00 $524.089,118 2.895 11.95 $181,033 6956 35585 600  B4.1
85.01 - 90.00 $653,406.914 3533 15.04 $188.642 7072 35617 618 894
90.01 - 95.00 $188.320,848 1.074 4.29 $175.45 7369 35601 626 945
85.01 - 106.00 $292,151.610 2.147 6.69 $136,540 7.788 34868 644 997
[ $4,384,996,537 25,264  100.00 $173,430 6852 35441 615 198

CURRENT #0F %OF AVERAGE-< GROSS REMG. ORIG

BESCRIPTION BALANCE LOAMS TOTAL  BALANGE ™  WAC  TERM FICO LTV
<= 4.000 $1.134.816 5 .03 $226.963 3841 35957 655 B34
4.001 - 4.500 $8.255.000 0.19 $250,152 443 35008 €89 794
4501 5,000 $65.817.65¢ 291 1.50 $228.178 4873 35785 676 786
5.001 - 5.500 $244,413.059 1,035 557 $236,148 5384 35638 E70 750
5.501 - 6.000 $885,479,181 3.137 1566 $218833. 5878 35595 646 765
8.001 - 6.500 $960,397.070 475  21.90 $201.934 6344 35565 621 778
6.501 . 7.000 $936.4%4,577 5298 21.3% $176,923 6820 35477 607 792
7.001 - 7.500 $836.287.685 3337 1223 $160.710 7332 35490 60t 819
7.501 . B.OCO $448,782371 3006 0.3 $149,206 7810 35455 S92 828
8.001 - 8.500 $720,451.089 1632 s.02 $134,897 8322 35325 582 833
8.501 - 9,000 $144,068.502 1168 3.29 $123.346 8797 35356 578 839
9.001 - 2.500 $58.802471 511 1.34 $110.739 9303 35164 ST3 @™o
9.501 - 10.000 $35,257.853 364 0.80 $96.862 2.806 34328 ST2 844
10.001 - 10.500 $13,24087 188 0.30 $70429 10341 RT3 574 829
10.501 - 11.000 $14.830,043 301 034 $40.269 10872 20472 613 913
11.001 - 11.500 $5.356.964 163 0.12 $52000 11320 2725 581 86.9
11.501 - 12,000 $4.210803 80 0.10 $52835 14890 30894 598 870
12.001 - 12.500 $533887 13 0.0 $48761 12242 23629 578 348
12,501 + 13.000 $308.188 8 0.01 $38521 12953 27889 S35 847
13.001 - 13.500 $93,133 2 0.00 $45.566 13270 23548 5% 290
13,501 - 14,000 $21384 4 0.00 $21384 14000 23900 618 100.0
L $4.384,936,537 25,284 100,00 $173.430 8852 3441 €15 798

CURRENT #OF % OF AVERAGE GROSS REMG. ORIC

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTy
SFR $3.381,847.848 19.972 77.42 $16919 6.873 25403 613 79.3
PUD $577.985,198 2,933 1318 $197.063 6.733 1s6.42 620 81.7
CND $234.008,271 1,443 5.34 $162,167 5.796 15584 629 80.6
2 FAM $129.015,11¢ 615 294 $209.440 6.902 38272 620 75.0
IFAM $27.038414 113 0.62 $239.278 6.759 35211 827 2.2

Recipients must read the information contained in the attached statement. Do not use or tely on this information if you have not received

of reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to
the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For
H Fwi - i ies 2004-5
% Merl'lll Lvnch Countrywide Asset-Backed Certificates, Serie

Aggregate
ARM and Fixed  $4,384,396,537
Detailed Report

A pel i3

‘ CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

L?ESCﬂIPTION BALANCE (OANS TOTAL BALANCE WAC TERM FICO LTV N
4 Fan $19,285.560 a2 Q.44 §234.824 6762 35579 648 758

CNDP $9,776.754 83 .22 $134.467 742 358.90 626 7.1

MNF $6,271,575 72 0.14 $37.108 2708 35324 616 74.5

! $4,384,996,537 25,284 100.00 $173.430 6.852 354.41 615 785 ‘!

CURRENT #OF % OF AVERAGE GROSS  REMG. ORIG

ESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
RCO $2.712,650.662 15,197 §1.86 $178,499 5881 35375 60t 76.8
PUR $1,351,535.553 8,053 30.82 $167.836 6.785  156.84 845 84.9
RNC $320,760.323 2.0 7.3% $157.699 6.883  343.73 616 79.5
5 $4,384,996,537 25,284 100.00 $173,430 6.852 354.41 615 79.5

| CURRENT 20OF *% OF AVERAGE GROSS REMG. ORIG
! DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
90 $4,270,928,993 24,462 97.40 $174,594 6.845 35446 615 796
NV $86,523.731 682 197 $132.708 7104 35257 648 756
2H $27.543813 170 0.63 $182,022 7.084 35237 62 75.0
$4,334,996,537 25,284 100.00 $173.430 6852 35441 615 9.5 J

| CURRENT  #OF % OF AVERAGE GROSS REMG. ORIG

| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1-120 €719,483 12 0.02 359,957 7758 117.20 615 €58
121180 $101.347,732 3,143 2.1 $89,568 7603 17871 813 747
181 - 300 $12.141,283 155 0.28 $78.331 8.242  240.87 6239 80.5
{ﬂ - 360 $4.270,783,053 23.974 §7.40 $178.142 6830 353.94 615 795
: $4,384,996,537 25,284  100.00 $173,430 £.852 35441 615 79.5 _]

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. If you have not received the statement, call your Memll Lynch account exzcutive for another copy. The
collateral inforrpation set forth in the Computational Materials supersedes any previously distributed colfateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
A-§




Computational Materials For

gg Merri“ Lvnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report
CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
CESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LYV
FULL $2.641.410.822 16,002 50.24 $185.068 6.829 35427 807 80.2
STATED INCOME $1.741,583,856 9.273 38.72 $187.812 6.886 35484 628 78.5
SIMPLE $2.001.859 8 0.65 $222.429 6.768 343.68 808 78.1
’ $4,334,996,537 25,284 100.00 $173,430 6.852 354,41 615 79.5 J
CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
| OESCRIPTION BALANCE LOANS TOTAL BALANCE WAL TERM FICO LTV
Uniknown $687.842 10 0.02 $68,784 8.026 3st.22 558.3
3¢t - 820 $4,366,85% 24 0.10 $1681,944 5.857 354.88 804 B85.7
731 - 800 $18,224.843 &1 0.42 £224,39% 5.983 355.8¢ 788 736
751 .730 $40,996,340 183 0.93 $224,024 5.935 356.14 T 754
741 -780 357022404 274 1.30 $208,111 6.067 356.314 749 78.0
721 - 740 $83,997 431 432 1.92 $194,428° 86.157 35588 7 816
701-720 $142,855,228 752 126 $189.967 8221 35542 710 81.0
681 - 700 $230.672.111 1,250 5.26 $184.538 6319 354.05 690 816
561 - 830 $375.625,831 2,074 2.57 $181,912 8.461 383.77 670 81.7
541 - 680 $535.790,939 2,984 12.22 $179,555 6.601 354.28 850 81.6
821 - 640 $529,702.875 2,941 12.08 $180.110 B6.697 354,39 631 82.1
601 - 820 $567,754,904 3240 12.95 $175.233 6.906 354.37 B11 81.8
581 - 600 $457,103,353 2.960 13 $167.840 7.053 354.00 591 80.6
561 - 330 $420.990,718 2.515 8.50 $167.392 7.097 35404 570 775
541 - 560 $380,127,522 2263 8.21 $159.137 7.297 353.74 s51 759
324 - 540 $312.915938 1,979 7.14 $158,118 7.438 355.02 531 734
521-820 . $194,772,951 1,255 4.44 $155.198 7.600Q 356.00 512 724
<= 500 $11,387,857 &7 0.26 $169.968 7.97_0 358.24 49%8 72.4
; $4,384,998,53? 25,284 400.00 $173,430 6.852 354,41 615 79.5

l

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
A $3.529.422,808 20,387 82.77 $178,026 6754 35452 626 808
A £215,853,.392 1,317 Px-] $163,974 .7.075 35344 S76 766
B8 $302,429,147 1,973 8.90 $153,284 7,288 35372 565 746
c §187.746.004 1,251 4.28 $150,077 7637 35441 S36 704
C- $34.017.660 250 0.73 $138,071 7.787 35459 S§55 662
o] $15426,626 106 0.35 $145534 7.843 35483 547 50.0
; $4,384,996,537 25284  100.00 $173,430 6852 35441 615 795 “i

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. If you have not received the statement, call your Memill Lynch account executive for another copy. The
collateral information set forth in the Computational Matetials supersedes any previously distributed collateral infosmation relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplement.
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Computational Materials For

% Mer'ill I.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENY #0OF % OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICQ LTV
¢ $1,199.869.504 7,178 27.38 $167.159 7178 35288 602 79.2
3 $1.598,183 9 0.04 $177.355 7.510 35870 632 817
12 $222,852.291 1,009 5.08 $220.865 8.768 35574 625 78.0
24 $351,429.803 2,905 12.58 $189.821 6.764  357.23 620 80.9
38 $1,916,743,200 11,469 431 $167.124 6.748 35511 518 80.9
50 $492.499,548 2,714 1.23 §181,465 6.594 34773 827 732
r $4,384,996,537 25,284 100.00 $173,430 £.852° 35441 615 735 J

WA CURRENT #OF % QF AVERAGE GROSS REMG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0-6 8 $200.500 2 0.0t $100.250 6.484  360.00 601 906
7-12 12 $613.476 2 0.02 $306.588 8.033  347.81 609 71t
13-18 17 $25,009,140 165 0.77 $151.571. 7708 352.34 586 80.5
19 -24 23 $527,724.683 2,925 16.31 3$180.419 6878 338.55 620 a1s
25-1 N $125553448 769 388 $163.268 6.806 354.61 £ 79.5
32-37 35 $2,555.658,907 14,845 79.01 $175.707 6.869 35223 609 81.3
r $3,234,759,822 19,408 100.00 $175,726 6874  338.89 612 81.2 ]

CURRENT #0OF % OF AVERAGE GROSS REMG. QRIG

“DESCRlPTiON BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY |
1001 - 2.00C $97.524 ] 0.00 $97.524 ¢ 7250 35%.00 €75 80.0

2.001-2.000 $1.616,364 7 0.05 $230.909 5.25% 358.55 ©63 793

3.00t - 4.0¢0 $61,070.076 248 1.89 $245.287 4918  359.33 674 3.8

4.001-5.000 $363.250.489 1634 11.23 $215.707 5674  159.20 647 78.2

5.001 - 6.000 $541,095.765 4,959 29.09 $189.775 6464 15884 620 789

6.001 - 7.000 $946.875,440 5.510 2927 $171.847 7.033 35879 608 R ]

7.031 - 8.000 $642,378.917 4,068 19.88 $157.910 7.550 35389 594 34.9

8.001-9.000 $232.076,383 1,536 147 §151,091 7863 35885 s83 827

9.001 - 10.000 $33,378,768 324 1.22 $121,532 8.030 35875 573 83.8

10.001 - 11.0C0 $5.515.791 57 0.17 $56.838 10.078 35899 550 813

11001 -12.000 $1,276.392 12 0.04 $106,366 -10.867 358.65 588 88.7

12.001 - 13.000 $114.887 2 0.00 §57.443 10.410 358.50 s28 74.1

{6.400 $§3,234,753,823 18,408 100.0¢ $175,726 8874 35389 612 81.2 j
| — .

Recipients must read the information contained in the attached statement. Do not use or rely on this information if you have not received

or reviewed the statement. [f you have not received the statement, call your Merriil Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information set forth in the final prospectus supplernent.
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Computational Materials For

% Merri“ Lvnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

£ ge of M: %
i CURRENT 20F %OF AVERAGE  GROSS REMG. ORIG —J

DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV
<=8.000 $195.500 1 0.04 $195.500 5875 35900 628 850

9.001 - 30.000 5843596 4 0.03 $210.392 5537 135835 607  33.0

10.001 - 10.500 $6.187,560 28 0.19 $220,984 4965 35830 633 796

10.501 - 11.000 §26.565.626 133 0.82 $199.742 5022 35815 684 805

11.001 - 11,500 $50.473.866 262 1.56 $192,648 5.362 357.87 678 ) 7989

11.501 - 12.000 5145485661 729 450 $189,569 5589 357.85 663 790

12.001 - 12.500 $242.061.837 1,174 7.54 $207.037 5801 35046 643 794

12.501 - 13.000 $509.151.416 2513  15.74 $202,607 6142 35882 632 793

12.001 - 13.500 $638,960.403 3234 1875 $197.576 8479 354909 &1 797

13,501 - 14,500 $610,627.502 3508  18.88 $174.067 6963 35902 600 813

14.001 - 14.500 $387.823,378 2388 11.99 $162,405 7.447  369.08 535 834

14.501 - 15.000 $303,095.133 1,966 9.37 $154,168 7993 352.00 587 846

15,901 - 15.500 $147,360,250 1.061 456 $13,883 8402 35504 578 845

15.501 - 18.000 $92444.473 718 285 $128.753 8872 35801 573 850

16.201 - 15,500 $37.354.679 320 1.15 $116.733 9348 35835 570 844

18,501 - 17.000 $20.671.815 188 0.64 $109.955 9.825 35387 Se4  a3d

17.001 - 17.500 $6.350,765 68 0.20 $93.304 10320 359.07 552 807

17.501 - 13.000 $3.284731 45 0.10 $72994 10882 35311 S54 810

18.001 - 18,500 $2.453.085 3% 0.08 $6814% 11338 33047 550 a3

18,501 - 19.000 $2,149455 29 0.07 $74.419 11933 35915 580 834

19.001 - 19.500 $219.001 3 0.01 573000 12187 35950 S0 741 7
[ 13.548 $3.234,759,823 18,408 100.00 $175726 6@ 35489 612 812 ]

i CURRENT #OF  %OF AVERAGE  GROSS ) ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC FICO LTV
1.000 T 5012847 113 0.56 $150,406 7,602 597 814
1125 $185,500 1 0.01 $195.500 5.875 528  85.0
1.500 $2.317.596,197 12.805  71.65 $180,992 6.853 506 811
2.000 $33.749.035 209 1.04 $161.479 6.943 622 820
3.000 $364.412.475 5,274 26.72 $163.901 5.86 626 815
3.160 $100,244 1 0.00 $100.244 8.925 553 850
3.300 $71.427 1 0.00 $71.127 5.850 843 80.0
3.360 $143.765 1 0.00 $143,755 7.040 1 588 87.7
6.000 $343.720 2 0.0 $171880  7.215 689 80.0
7.000 $134.512 ' 0.00 $134.912 8.150 568 90.0
$3,234,759,823 18,408 100.00 5175726 6.874 §12 812 Al

Recipients raust read the information contained in the attached statement. Do not usc or rely on this information if you have not reccived
or reviewed the statemnent. If you have not received the statement, call your Memill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating 10

the securities discussed in this communication and will be supcrseded by the information set forth in the final prospectus supplernent.
A-9




Computatignal Materials For

% Merrill Lvnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

! CURRENT #OP % OF AVERAGE GROSS REMG. ORIG

| DESCRIPTION BALANCE LOANS TOTAL  BALANCE waC  TERM FICO LTV
1.000 $789,485,662 4,868 24,41 $162,175 5.910 35743 626 317
1.250 $1,088362 7 0.03 $152,623 §.552 35879 642 842
1.500 $2,441,011.330 13,544 75.48 $180.628 6.883 359.34 607 811
2.000 $2,443.947 13 0.08 $187.99% 7.189 353.83 830 75.4
a.cco $693.953 5 0.02 $132,793 5.878 359.00 586 9.8
1,500 $76.500 1 0.00 $76.500 8.900 ~ 36000 861 1733
} $3,234,759,823 18,408 109.00 $175,726 6.874 asaey 612 81.2 ﬂl
- .
CURRENT 8OF  %OF AVERAGE  GROSS REWG. oRIG
DESCRIFTION BALANCE LOANS TOTAL  BALANGE WAC  TERM FICO LTV
2.001 - 3,000 $1,035,000 10 0.03 $103,500 5.853 357.91 871 782
3.00% - 4.060 $3.159.975 13 0.10 $243,075 5595 35820 661 839
4001 .5.000 $75.434,863 325 2.33 $232007. 4898 35901 677 790
5.001 - 6.000 $647.028.329 3024 2000 $213,954 5736 35896 645 788
6.00t - 7.0CO $1.329.080,139 7,040 41.09 $188,790 6.585 35883 612 802
7601 - 3.000 §788.483,173 4952 2438 $159,225 7.547 35382 §98 637
8.001 - 9.000 $300.159.215 2206 9.28 $126.065 3408 35273 577 844
9.001 - 10.000 $74,353.079 £38 2.30 $118.841 9.474 35385 569 844
> 10.000 $16.026.250 200 0.50 $80.131 10.808 35304 555 80.S
l{ $3,234,759,823 18,408 100.00 $175,726 6.874 J58.89 812 81.2 J

CURRENT #0OF  %OF AVERAGE GROSS  REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
11/04 $200,500 2 0.0t $100.250 6484 360.00 601 80.6
0305 $117,564 t 0.00 $117.564 9.250 347.00 529 80.0
05/0s $970.825 2 0.03 $485.413 7319 34849 588 71.9
03/05 $1.825.470 1 0.06 $140.421 7.815 34958 585 82.3
a7/05 $1,455,464 14 0.04 $103.962 7.018 33089 603 80.3
08/03 $1.655,070 13 0.05 $128.082 7.350 351.66 565 79.2
09195 $7,159,887 47 0.22 $152,340 7890 25235 589 78.4
10005 §8.358,505 52 0.26 $160.683 7883 35271 590 82.0
11708 $10,777.385 75 0.33 $143,698 7420 35462 606 815
1205 $25.381.275 127 0.78 £199.853 6.847 35504 640 82.0
010§ $24.944.304 146 0.77 $170.851 7.080 35600 612 79.0
2% $22.768.6%6 137 070 $166.195 7353 35702 817 82.9
bRV $108,144,836 665 334 $162,380 7078 35803 620 824
c4/08 $226.734.204 1,193 7.0% $189,153 8.814 3S9.01 619 81.3
0506 _ $112,985,333 600 3.49 $188.311 6666 16000 622 813

Recipients must read the information contained in the attached statement. Do not use or rely on this information it you have not received

or reviewed the statement. If you have not received the statement, call your Merrill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this communication and will be superscded by the information set forth in the final prospectus supplement.
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Computational Materials For

ég Merri“ l.vnch Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,988,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0826 $304.004 4 0.02 $201,024 8088 980 575 76.0
0206 $510.111 4 0.02 $127 528 6538 35050 606 78.7
0&/08 $804.667 7 0.02 $114,952 7070 35162 570 83.5
03/08 $6.501.809 33 0.20 $199,752 6.655 35240 610 74.5
es $11,735,833 ” 0.36 $152,411 7297 35354 621 81.5
11408 $39.356.567 286 1.22 £137.610 7.013 35435 633 798
12/08 $106.605,922 681 3.30 $161.280 6778 35538 638 799
01107 $79,045,358 486 244 5162645 6.802 35629 639 303
02/07 $53.801,650 283 1.66 $190.112 6.858 357.03 620 31.0
ety $123,879,135 758 3.83 $163.429 7311 35807 605 82.1
o2 Verg $1.114,953,881 6286 34.47 $177.97 6898 353.01 809 817
0507 $1.142,172,237 6,423 35,31 $177.825 5798  360.00 608 80.9
0807 $951,280 6 0,03 $158,547 6707 36000 B1Y 82.7
! $3,234,753,823 18,408  100.00 $175,726 6.874 15889 612 81.2

Recipients must read the information contained in the anached statement. Do not use or rely on this information if you have not received

or reviewed the staterpent. If you have not received the statement, call your Memill Lynch account executive for another copy. The
collateral information set forth in the Computational Materials supersedes any previously distributed collateral information relating to

the securities discussed in this communication and will be superseded by the information sct forth in the final prospectus suppiement.
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Exhibit 99.23

COMPUTATIONAL MATERIALS
PREPARED BY MORGAN STANLEY & CO. INCORPORATED

for
CWARBS, INC.

CWABS, Inc.
Asset Backed Certificates,
Series 2004-5



ABS New Transaction

Computational Materials

$4,222,600,000

(Approximate)

CWABS, Inc.

Depositor

ASSET-BACKED CERTIFICATES,
SERIES 2004-5

% Countrywide-
HOME LOANS
Seller and Master Servicer

The informaticn herein has been prepared solely foe informations) purpeses and is net an offer to buy or sell or a solicitation of an offer 1o buy or sctl any security or
instrunent o7 10 participels in any trading suategy. No representation or warrenty can be piven with respect lo the accuracy of conpieteneass of the information herein,
or Lhat any tutire offer of securities, instruments or transactions will conform to the terms hereof. Please refer w0 the npontant information and qualifications on the
last page hercof when reviewing this information.




Computational Materials for
Countrywide Asset-Backed Certificates, Series 2004-5

&= Countrywide

SECURITIES CORPORATION

A Ctrsriny wwts Cgivn 110rnavs iarepny

Preliminary Term Sheet Date Prepared: May 19, 2004

$4,222,600,000 (Approximate)
CWABS Asset-Backed Certificates, Series 2004-5

Principal WAL (Years) Payment Window Expected Ratings Last Scheduled Certificate
Class ™  Balance ® CalvMat'?  (Mos) CalyMat'? (S&P/Mo?gx’s/i-‘ilchl Distribution Date Type
‘ 2 ot kore
4-A-1 291,420,000  1.00/1.00 1-21/1-21 AAA/AaAAA Aug 2023 Floating Rate Senior
4-A-2 200,000,000  2.99/2.9% 21-71/21-71 AAA/AAAA Apr 2033 Floating Rate Sentor
3-A-3 123,506,000 3567396 21-76/21-183 AAA/A2AAA Oct 2034 Floating Rate Senior
4-A-4 41,170,000  6.30/8.68 71-76/71-183 AAAALTAAA Oct 2034 Floating Rate Senior
A 139,750,000  2.42/263 1-7671-183 AAA/AlIAAA Oct 2034 Floating Rate Senior Support
M-1 129,000,000  4.53/5.00 42.761742- 140 AAHAIVAAF Aug 2034 Floating Rate Mezzanine
M-2 86,000,000 4.46/4.91 41-76/41-132". AA+ARIAA Jul 2034 Floating Rate Mezzanine
M-3 64,500,000  4.43/4.85 40-76/40-126 AAJALIAA- Jul 2034 Floaling Rate Mezzanine
M-4 75,250,000  4.40/4.80 39-76/39-120 AAJA2/IA+ Jun 2034 Floating Rate Mezzanine
M-5 64,500,000  438/4.73 39-76/39-113 AA-IA3IA May 2034 Floating Rate Mezzanine
M-6 53,750,000 435/4.64 38-76/38- 105 A/Beal/A- Apr 2034 Floating Rate Mezzanine
M-7 64,500,000  4.35/4.53 38-76/38-96 - BBB+/Ba:/BBB+ Feb 2034 Floating Ratc Mczzanine
B 53,750,000 427/4.29 37-76/37-83 BBB/Baal/BBB- Oct 2033 Floating Rate Mczzaninc
| Total: $4,222,600,000

(1) The Class 1-4 Certificutes (which are nnt offered herein) ure bucked primarily by the cashflows fram the Group | Mortguge Louns, the Cluss 2-A Certificates
(which are not offered herein) are bucked primarily by the cushflows from the Group 2 Mortguge Loans, the Class 3-A Certificates fwhich ure not offered
herein) are bucked primurily by ihe cashflows fram the Group 3 Mortgage Loans, the Claxs 4-4-1, Cluss 4-A-2, Cluss 4-4-3 end Class 4-A-4 Cenificutes (the
"“Class 4-A Certificates”) ure bucked primarily by the cushflows from the Group 4 Mortguge Louns and the Class A Certificutes are hucked by the cashflows
from all of the Moriguge Loans. Togetker. the Cluss 1-A Certificutes, Class 2-A Certificutes, Cluss 3-A Cerrificates, Cluss 4-A Certificutes und Clasy A
Certificutes ore referred 1o herein us the “Seninr Certificater.” Under certain conditions referred to under “Priority of Distributinns,” cashflows from one
loun group may be used tn make certain payments to the Senior Certificute(s) reluted 1o the other loun groups. The Class M-1, Class M-2. Class M-3, Claws M-
3, Class M-5, Cluss M-8, Cluss M-7 and Class B Certificates (cnllectively, the “Subordinate Certificates”) ure bucked by the cashflows from ull of the

Morrgage Lowns,

(2)  The margint on the Senior Certificates und the Subnrdinate Certificates will be equal tn 2.0x und 1.5z, respectively, after the Cleun-up Coll dute.
(3) The principul bulunce of euch Class of Certificates is subject to u 10% variance.

(4} See “Pricing Prepayment Speed” helow.

(5) Rating Agency Contacts: Standurd und Poor's, Monica Perelmuter, 212-438-6309; Mnady's, Ruchoel Peng. 212-553-3831, Fitch, Kei Ishidoya, 2{2-908-0233.

Trust: VAsset-Backed Certificates, Series 2004-35.

Depositor: CWABRS, Inc.

Seller: Countrywide Home Loans, Inc (“_Coumrywide ”. A

Master Servicer: Countrywide Home Loans Servicing LP.

Underwriters: Countrywide Securities Corporation (Lead Manager) and Mermill Lynch, Pierce, Fenner & Smith
Incorporated and Morgan Stanley & Co. Incorporated (Co-Managers). ‘

Trustee: The Bank of New York, a New York banking corporation.

The miormsiion herein has been prepared solely for inf

| prrposes and is not an offer o buy or stil or a solicitalion of an offer 1o buy or sell any sccurity or instrument of o participaic

in any ading sirategy. No representation or warranty can be given with respect to the zccuracy or completeness of the information herein, or that any future offer of securities, instrumenes or
ransactions will conform to the lerms hersof. Please refer to the important information and qualifications on the 1ast page hereof when reviewing this information.

-
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@ Countrywide

Computational Materials for

SECURITIES CORPORATION

Countrywide Asset-Backed Certificates, Series 2004-5

N Uinritey =i Copitw Plarenrs Lsmmgsvay

Offered Certificates:

Non-Offered Certificates:

Federal Tax Status:

Registration:

Statistical Pool
Calculation Date:
Cut-off Date:

Expected Pricing Date:

Expected Closing Date:

Expected Settlement Date:

- Distribution Date:
Accrued Interest:

Interest Accrual Period:

ERISA Eligibility:

SMMEA Eligibility:

Optional Termination:

The Senior Certificates (including the Class 1-A, Class 2-A and Class 3-A Certificates, which are not
being offered herein) and the Subordinate Centificates are together referred to herein as the “Offered
Certificates” and are expected to be offered as described in the final prospectus supplement.

The “Non-Offered Certificates” consist of the Class C, Class P and Class A-R Certificates.

The Offered Certificates and Non-Offered Certificates are together referred to herein as the
“Certificates.”

It is anticipated that the Senior Certificates and the Subordinate Certificates will represent ownership
of REMIC regutar interests for tax purposes.

The Offered Certificates will be avzilable in book-entry form through DTC, Clearstream, Luxembourg
and the Euroclear System.

May 1, 2004.

As to any Mortgage Loan, the later of May 1, 2004 and the origination date of such Mortgage Loan.
May [21}, 2004,

May 27, 2004.

May 27, 2004.

The 25th day of each month (or, if not a business day, the next succeeding business day), commencing
in June 2004.

The price to be paid by investors for the Senior Certificates and the Subordinate Certificates will not
include accrued interest (i.c., settiing flat).

The “Interest Accrual Period” for each Distribution Date with respect 1o the Senior Certificates and
the Subordinate Certificates will be the period beginning with the previous Distribution Date (or, in the
case of the first Distribution Date, the Closing Date) and ending on the day prior to such Distribution
Date (calculated on an actual/360 day basis).

The Senior Certificates and the Subordinate Certificates are expected 1o be eligible for purchase by
employee benefit plans and similar plans and arrangements that are subject to Title I of ERISA or
Section 4975 of the Internal Revenue Code of 1986, as amended, subject to certain considerations.

None of the Offered Certificates will constitute “mortgage related securities” for the purposes of
SMMEA.

The “Clean-up Call” may be exercised once the aggregate principal balance of the Mortgage Loans is
less than or equal o 10% of the aggregate principal balance of the Mortgage Loans as of the Cut-off
Date.

The informaton hesem has been prepared solely for informational purposes and is not an offer lo buy or scll or a solicitauon of an offer 0 buy or sell any securily or instrument o 1o participale
in any trading strategy. No representaton or wamanty can be given with respect to ibe accuracy or compicleness of the informetion herein, of that eny future offer of securilies, instruments o
vansactons will conform Lo the lerms hereof. Please efer 10 the inportant information and qualifications on the last page hereof when reviewing this information
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= tational Materials for
COlllltlmide ) Compu. '
CECURITIES CORPORATION Countrywide Asset-Backed Certificates, Series 2004-5
A Rltawmn pm wid Cligeixat Plasiean 1 smpeiny .
Pricing Prepayment Speed:  The Senior Certificates and thc Subordinate Certificates will be priced based on the following
collateral prepayment assumptions:

Fixed Rate Mortgage Loans

100% PPC assumes 22% HEP (i.e., prepayments start at 2.2% CPR in month one, and increase by
2.2% CPR each month to 22% CPR in month ten, and remain at 22% CPR thereafter).

Adjustable Rate Mortgage Loans

100% PPC, which assumes 4% CPR in month 1, an additional 1/11th of 26% CPR for each month
thereafler, building to 30% CPR in month 12 and remaining constant at 30% CPR until month 29,
increasing to and remaining constant at 70% CPR from month 30 until month 33 and decreasing and
remaining constant at 36% CPR from month 34 and thereafter; provided, however, the prepayment
_rate will not exceed 85% CPR per annum in any pericd for any percentage of PPC.

Morigage Loans: The collateral tables included in these Computational Materials as Appendix A represent a statistical
pool of Mortgage Loans with scheduled balances as of the Statistical Pool Calculation Date (the
“Statistical Pool™). It is expected that (2) additional mortgage loans will be included in the Trust on
the Closing Date and (b) certain Mortgage Loans may be prepaid or otherwise deleted from the pool of
Mortgage Loans delivered to the Trust on the Closing Date (the “Mortgage Pool”). The characteristics
of the Mortgage Pool may vary from the characteristics of the Statistical Pool described herein,
although any such difference is not expected to be material. See the attached collateral descriptions for
additional information.

As of the Statistical Pool Calculation Date, the aggregate principal balance of the Statistical Pool
Mortgage Loans was approximately $4,384,996,537 of which: (i) approximately $1,159,511,636 were
conforming balance adjustable rate mortgage loans and approximately $498,910,701 were conforming
balance fixed rate mortgage loans made 10 credit blemished borrowers (the “Group 1 Morigage
Loans”), (ii) approximately $908,513,391 were conforming balance adjustable rate morntgage loans and
approximately $303,247,320 were conforming balance fixed rate mortgage loans made io credit
blemished borrowers (the “Group 2 Mortgage Loans™), (ili) approximately $575,727,903 were
adjustable rate mortgage loans and approximately $116,271,809 were fixed rate mortgage ioans made
to credit blemished borrowers (the “Group 3 Mortgage Loans™), and (iv) approximately $591,006,893
were adjustable rate mortgage loans and approximately 3231,806,884 were fixed rate mortgage loans
made to credit blemished borrowers (the “Group 4 Mortgage Loans” and, together with the Group 1,
Group 2 and Group 3 Mortgage Loans, the “Mortgage Loans”).

Pass-Through Rate: The “Pass-Through Rate” for each class of Senior Certificates and Subordinate Certificates will be
equal to the lesser of (a) onc-month LIBOR. plus the related margin for such class, and (b) the related
Net Rate Cap.

Adjusted Net

Mortgage Rate. The "Adjusted Net Mortgage Rate " for each Mortgage Loan is equal to the gross mortgage rate of the

Mortgage Loan less the sum of (a) the servicing fee rate and (b) the trustee fee rate {such sum, the
“Expense Fee Rate”).

The information heretn has been prepared solely fos infonmational purposes and is not an offer to buy or scll or 3 soliciation of an offer 1o buy or 3¢} any scounty vf insisiment of 1o participaie
1n any Uading strategy. No represenlation or warranty can be given with respect 10 the accuracy or completeness of the informalion herein. or that any future offer of securities, instuments o¢
uansactions will conform to the terms hereof. Please refes to the important information and gualifications on the last page hercof when reviewing this information.
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- Net Ratz Cap: The “Net Rate Cap” is generally equal to the following:

Class

1-A The weighted average Adjusted Net Mortgage Rate of the Group | Mortgage Loans,
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

2-A The weighted average Adjusted Net Mortgage Rate of the Group 2 Mortgage Loans
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

3-A The weighted average Adjusted Net Mortgage Rate of the Group 3 Mortgage Loans
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

4-A The weighted average Adjusted Net Mortgage Rate of the Group 4 Mortgage Loans
(adjusted to an effective rate reflecting the accrual of interest on an actual/360 basis).

A The weighted average of the Net Rate Caps of the Class 1-A, Class 2-A, Class 3-A and

Class 4-A Certificates, in each case, weighted on the basis of the excess of the principal
balance of the related Mortgage Loans over the aggregate principal balance of the Class 1-
A, Class 2-A, Class 3-A and Class 4-A Certificates, as applicable (adjusted to an effective
rate reflecting the accrual of interest on an actual/360 basis).

Subordinate | The weighted average of the Net Rate Caps of the Class 1-A, Class 2-A, Class 3-A and
Certificates | Class 4-A Certificates, in each case, weighted on the basis of the excess of the principal
balance of the related Mortgage Loans over the aggregate principal balance of the Class |-
A, Class 2-A, Class 3-A and Class 4-A Certificates, as applicable (adjusted to an effective
rate reflecting the accrual of interest on an actual/360 basis).

Net Rate Carryover: For any Class of Senior Certificates and Subordinate Certificates and any Distribution Date, the “Net
Rate Carryover” will equal the sum of (a) the excess of (i) the amount of interest that would bave
accrued thereon if the applicable Pass-Through Rate had not been limited by the Net Rate Cap over (if)
the amount of interest accrued based on the Net Rate Cap, and (b) the aggregate of any unpaid Net
Rate Carryover from previous Distribution Dates together with accrued interest thereon at the related
Pass-Through Rate (without giving effect to the Net Rate Cap). Net Rate Carryover will be paid to the
extent available from proceeds received on the applicable Corridor Contract and Excess Cashflow
remaining from all loan groups, as described under the heading “Certificates Priority of Distributions”
below.

Corridor Contracts: The Trust will include five Cormidor Contracts for the benefit of the (i) Class 1-A Certificates, (1) Class
2-A Cerificates, (i) Class 3-A Certificates, (iv) Class 4-A Certificates and (v) Class A Certificates
and Subordinate Cenificates (the “Class 1-4 Corrider Contract,” “Class 2-4 Corridor Contrect,”
“Class 3-A Corridor Contract,” “Class 4-A Corridor Contract,” and “Class A and Subordinate
Corridor Contract,” respectively, and, collectively, the “Corridor Contracts™). After the Closing
Date, the notional amount of the Corridor Contracts will each amortize down pursuant to the related

_amortization schedule (as set forth in an appendix hereto) that is generally estimated to decline in
relation to the amortization of the related Certificates. With respect to each Distribution Date,
payments received on (a) the Class 1-A Corridor Contract will be available to pay the holders of the
Class 1-A Certificates any related Net Rate Carryover, (b) the Class 2-A Corridor Contract will be
available to pay the holders of the-Class 2-A Certificates any related Net Rate Carryover, (c) the Class
3-A Cormridor Contract will be available to pay the holders of the Class 3-A Cerntificates any related Net
Rate Carryover, (d) the Class 4-A Corridor Contract will be available to pay the holders of each class
of Class 4-A Certificates any related Net Rate Carryover, pro rata, first based on the certificate
principal balances thereof and second based on any remaining unpaid Net Rate Carryover, and (e) the
Class A and Subordinate Corridor Contract will be available to pay the holders of the Class A
Certificates and Subordinate Certificates any related Net Rate Carryover, pro rata, first based on the
certificate principal balances thereof and second based on any remaining unpaid Net Rate Carryover.
Any amounts received on the Corridor Contracts on a Distribution Date that are not used to pay any
Net Rate Carryover on the related Certificates on such Distribution Date will be distributed to the
holder of the Class C Certificate(s) and will not be available for payments of any Net Rate Carryover
on any class of Certificates on future Distribution Dates.

The 'ml'orm.alicn herein has been prepared solety for infoemational purposes and is not an offer 1o buy or sci] or 8 solicitation of an offcr to buy or scil eny security or instrumeat or W participaie
in any Uading strategy. No represeniation or wamanty can be given with respect (o the accuracy o completeness of the information berein, or that snry future offer of securities, instruments or
ransactions will conform to the terms hereol Please refer to the imponant information and qualifications on the last page bereof when reviewing this infurmation.
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Credit Enhancement: The Trust will include the following credit enhancement mechanisms, each of which is intended to
provide credit support for some or all of the Senior Certificates and the Subordinate Certificates, as the
case may be:

1) Subordination
2) Overcollateralization
3) Excess Cashflow

Target Subordination
Class S&P/Moody’s/Fitch | Initial Subordination (1) at Stepdown (1)
1-A, 2-A, 3-A, 4-A AAA/Aaa/AAA 18.80% 37.60%
A AAA/Aal/AAA 15.55% 31.10%
M-1 AA+/A3VAAT 12.55% 25.10%
M-2 AA+/A3TAA 10.55% 21.10%
M-3 AA/ALJAA- 9.05% 18.10%
M-4 AAJAIA+ 7.30% 14.60%
M-3 AAAYA ' 5.80% 11.60%
M-6 A/Baal/A- 4.55% 9.10%
M-7 BBB+/Baa2/BBB+ 3.05% 6.10%
B BBB/Baa3/BBB- 1.80% 3.60%

(1) Initial Overcollateralization at ;:Ios‘mg is 1.80%. Does notinclude any credit for Excess Interest.

- Subordination: The Subordinate Certificates will be subordinate to, and provide credit support for, the Semior
Certificates. Among the Subordinate Cenificates, they will rank in priority from highest to lowest in
the following order: Class M-1, Class M-2, Class M-3, Class M-4, Class M-5, Class M-6, Class M-7
and Class B Certificates, with each subsequent class providing credit support for the prior class or
classes, if any. The Class A Certificates will provide additional subordination to the other Senior
Certificates, to the extent described under “Allocation of Losses” below.

Overcollateralization: On the Closing Date, the principal balance of the Mortgage Loans will exceed the principal balance of
the Certificates, resulting in Overcollateralization equal Lo the Initial Overcollateralization Target (as
defined below). Any realized losses on the Mortgage Loans will be covered first by Excess Cashflow
and then by Overcollateralization. In the event that the Overcollateralization is so reduced, Excess
Cashflow will be directed to pay principal on the Certificates, resulting in the limited acceleration of
the Certificates relative to the amortization of the Mornigage Loans, until the Overcollateralization
reaches the Overcollateralization Target. Upon this event, the acceleration feature will cease, unless
the amount of Overcollateralizaton is reduced below the Overcollateralization Target by realized
losses.

Overcollateralization

Target: Prior to the Stepdown Date, the Initial Overcollateralization Target will be equal to 1.80% of the
aggregate principal balance of the Mortgage Loans as of the Cut-off Date (the “Inmifial
Overcollateralization Target”). The Initial Overcollateralization Target will be met on the Closing
Date.

On or after the Stepdown Date, the Overcollateralization Target will be equal to 3.60% of the
aggregate principal balance of the Mortgage Loans for the related Distribution Date, subject to a floor
of 0.50% (the “0/C Floor”) of the aggregate principal balance of the Mortgage Loans as of the Cut-off
Date; provided, however, that if a Trigger Event (as described herein) is in effect on the related
Distribution Date, the Overcollateralization Target will be equal 1o the Overcollateralization Target on
the Distribution Date immediately preceding the Distribution Date on which such Trigger Event is in

effect.

Excess Cashflow: “Excess Cashflow” for any Distribution Date will be equal to the available funds remaining afler
interest and principal distributions as described under Clauses 1) and 2) of “Certificates Priority of
Distributions.”

The informaton bercin has been prepered solely for i ional purposes and is not an offer to buy of sell or a solicitation of an ofYer 1o buy or scll any securily of insirument or to participate

10 any gading sumlegy. No representation or warmanty can be given with respect to the accuracy of complaiencss of the information herzin, or that sny future offer of securifies, mstruments or
vansactions will conform to the tenms hereof. Please refer to the important information and qualifications on the last page hereofl when reviewing this imformation,
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Trigger Event:

Delinquency Trigger:

Cumulative Loss Trigger:

Stepdown Date:

Allocation of Losses:

Certificates Priority
of Distributivns:

A *Trigger Event” will be in effect on a Distribution Date on or after the Stepdown Date if either (or
both) a Delinquency Trigger or a Cumulative Loss Trigger is in effect on such Distribution Date.

With respect to the Certificates, a “Delinguency Trigger” will be in effect if the product of (a) 2.38
and (b) the three month rolling average 60+ day delinquency percentage (including bankrupicy,
foreclosure, and REQ) for the outstanding Mortgage Loans equals or exceeds the current Required
Percentage. As used above, the “Regquired Percentage” with respect to any Distribution Date is the
percentage equivalent of a fraction, the numerator of which is equat to (a) the excess of (i) the
aggregate principal balance of the Mortgage Loans for the preceding Distribution Date, over (ii) the
aggregate certificate principal balance of the Senior Certificates so long as any Senior Certificates are
outstanding, and thereafter the certificate principal balance of the most senior class of Certificates as of
the preceding master servicer advance date, and the denominator of which is equal to (b) the aggregate
principal balance of the Mortgage Loans for the preceding Distribution Date.

With respect to the Certificates, a “Cumulative Loss Trigger” will be in effect if the aggregate amount
of realized losses on the Mortgage Loans exceeds the applicable percentage of the Cut-off Date
Principal Balance of the Mortgage Loans, as set forth below:

Period (month) Percentage

37-48 3.25% with respect to June 2007, plus an additional
1/12th of 1.50% for each month thereafter

49 - 60 4.75% with respect to June 2008, plus an 2dditional

: 1/12th of 1.25% for each month thereafter

61-72 6.00% with respect to June 2009, plus an additional
1/12th of 0.50% for each month thereafier

73+ 6.50%

The earlier to occur of:
(i) the Distribution Date on which the aggregate principal balance of the Senior Certificates is
reduced to zero; and
(ii) the later to occur of: :
a. the Distribution Date in June 2007.
b. the first Distribution Date on which the aggregate principal balance of the Senior
Certificates is less than or equal to 68.90% of the aggregate principal balance of the
Mortgage Loans for such Distribution Date.

Any realized losses on the Mortgage Loans not covered by Excess Interest or Overcollateralization will
be allocated to each class of Subordinate Certificates, in the following order: to the Class B, Class M-7,
Class M-6, Class M-3, Class M-4, Class M-3, Class M-2 and Class M-1 Certificates, in that order, and
then to the Class A Certificates, in each case until the respective certificate principal balance of such
class has been reduced to zero. ..

Available funds from the Mortgage Loans will be distributed in the following order of priority:

1) Interest funds sequentially, as follows: (i) current and unpaid interest, concurrently (a) from
interest funds related to the Group 1 Mortgage Loans to the Class 1-A Certificates, (b) from interest
funds related to the Group 2 Mortgage Loans to the Class 2-A Certificates, {c) from interest funds
related to the Group 3 Mortgage Loans to the Class 3-A Certificates, and (d) from interest funds related
to the Group 4 Mortgage Loans concurrently to each class of Class 4-A Certificates, (ii) from any
remaining interest funds related to all of the Mortgage Loans, current and unpaid interest to the Class
A Centificates, (ii1) from any remaining interest funds related to all of the Mortgage Loans to each class
of Senior Cenificates (other than the Class A Certificates), any remaining current and unpaid interest
as described in the prospectus supplement, and (iv) from any remaining interest funds related to all of
the Mortgage Loans, current interest sequentially to the Class M-1, Class M-2, Class M-3, Class M-4,
Class M-5, Class M-6, Class M-7 and Class B Certificates;

The informauon herein has been prep:

d solely for inft ional purposes and is not an offcr (o buy or %ell or a solicitation of an offer to buy or sell 20y sccurity or instrument or Lo participsic

in any ueding strategy. No represeniation or wamanty can be given with respect to the y oc compl of the 1l ion herein. of that any future offer of securities, instruments or
uansactons will conform to the lerms bereof. Please refer to the important information and qualifications on the last page bercof when reviewing this information.
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2) Principal funds, as follows: (i) principal funds related to all Mortgage Loans, concurrently, (2) to
the Class 1-A Certificates, (b) the Class 2-A Certificates, (c) the Class 3-A Certificates, (d) the Class 4-
A Certificates (as described below under “Class 4-A Principal Distributions” below), and (e) the Class
A Certificates, then (ii) from any remaining principal funds related to all of the Mortgage Loans
sequentially, to the Class M-1, Class M-2, Class M-3, Class M-4, Class M-5, Class M-6, Class M.7
and Class B Certificates, each as described more fully under “Principal Paydown” below;

3) Any Excess Cashflow to the Senior Certificates and/or the Subordinate Certificates (as applicable)
to restore Overcollateralization as described under “Overcollateralization Target” and "Principal
Paydown,” respectively;

4) Any remaining Excess Cashflow to pay (a) any unpaid realized loss amounts to the Class A
Certificates and then any remaining Excess Cashflow to pay (b) any unpaid interest and then any
unpaid realized loss amounts sequentially for each class, to the Class M-1, Class M-2, Class M.3,
Class M-4, Class M-S, Class M-6, Class M-7 and Class B Cenrtificates;

5) Any remaining Excess Cashflow to pay Net Rate Carryover for each class of Senior Certificates
and Subordinate Certificates still remaining unpaid after application of amounts received under the
applicable Corridor Contract (as described above), pavable on a pro rata basis, first based on the
certificate principal balances thereof and second based on any remaining unpaid Net Rate Carryover;
and

6) To the Class C Certificates, any remaining amount.

Principal Paydown: Prior to the Stepdown Date or if a Trigger Event is in effect on any Distribution Date, 100% of the
available principal funds from each Loan Group will be paid to the Senior Certificates generally, (x) in
the case of the Class 1-A, Class A-R, Class 2-A, Class 3-A and Class 4-A Certificates (and in the case
of the Class 4-A as described below) based on the principal funds available for distribution from the
related Loan Group (less the proportionate amount of principal funds distributable to the Class A
Centificates pursuant to clause (y)), and (y) in the case of the Class A Certificates, a proportionate
amount (based on certificate principal balances) of the principal funds available for distribution from
all Loan Groups and then if all classes of the Senior Certificates have been retired, such amounts will
be applied sequentially, to the Class M-1, Class M-2, Class M-3, Class M-4, Class M-5, Class M-6,
Class M-7 and Class B Certificates.

On any Distribution Date on or after the Stepdown Date, and if a Trigger Cvent is not in effect on such
Disuibution Date, all the Senior Certificates and the Subordinate Certificates will be entitled to receive
payments of principal in the following order of priority from principal funds related to all of the
Mortgage Loans: (i) first, concurrently and pro ratz based on the related principal distribution amount
to be paid to such class, to (a) the Class 1-A Certificates, (b) the Class 2-A Ceruficates, (c) the Class 3-
A Certificates, (d) the Class 4-A Certificates (as described below under “Class 4-A Principal
Distributions” below), and (¢) the Class A Certificates, such that the Semior Centificates in the
aggregate will have 31.10% Subordination, (ii) second, to the Ciass M-1 Certificates such that the
Class M-1 Certificates will have 25.10% Subordination, (iii} third, to the Class M-2 Certificates such
that the Class M-2 Certificates will have 21.10% Subordination, (iv) fourth, to the Class M-3
Certificates such that the Class M-3 Cerntificates will have 18.10% Subordination, (v) fifth, to the Class
M-4 Certificates such that the Class M-4 Certificates will have 14.60% Subordination, {vi) sixth, to the
Class M-5 Certificates such that-the Class M-5 Certificates will have 11.60% Subordination, (vii)
seventh, to the Class M-6 Certificates such that the Class M-6 Certificates will have 9.10%
Subordination, (viii) eighth, to the Class M-7 Certificates, such that the Class M-7 Certificates will
have 6.10% Subordination and (ix) ninth, to the Class B Certificates such that the Class B Certificates
will have 3.60% Subordination; provided, however, that the subordination for each class or classes will
be subject to the O/C Floor for the related Loan Group or Loan Groups.

As described in the prospectus supplement, under certain circumstances principal or interest from an
unrelated Loan Group may be used to pay the Senior Certificates related to another Loan Group.

_Thc inrarm_ul.ion herein has boen propared soicly for informationa! purposes and ix not an offer to buy or sell or a solicitation of an offer lo buy or selt any iy or i ortoy ip
in any rading strategy. No mpresentation or waranty can be given with respect 1o the sceuracy of completeness of tbe information berein, or that any future offer of securiges, imuuments or
transactions will conform to the terms hereof. Please refer (0 the important infarmation and qualifications on the last page hereof when reviewing this wformation
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Class 4-A
Principal Distributions: Principal distributed on the Class 4-A Certificates will be applied in the following order of priority:

1. to the Class 4-A-1 Certificates, until the certificate principal balance thereof is reduced to
zero,

2. any remainder, pro rata, (1) to the Class 4-A-3 Certificates until the certificate principal
balance therzof is reduced 1o zero, and (2) sequentially, to the Class 4-A-2 and Class 4-A-4
Certificates, in that order, in each case until the certificate principal balance thereof is reduced
to zero.

Provided, however, that if (i) the aggregate certificate principal balance of the Senior Certificates is
greater than the aggregate principal balance of all the Mortgage Loans in the Mortgage Pool and (ii)
the aggregate certificate principal balance of the Class 4-A Certificates is greater than the principal
balance of the Mortgage Loans in Loan Group 4, the distributions on the Class 4-A Certificates will be
made pro rata based on the certificate principal balances of the Class 4-A Certficates.

Discount Margin Tables, Corridor Contracts Schedule, Available Funds Schedules and Collateral Tables to Follow

The information herein has been prepared solely for informational purposes and is not an offer 0 buy of seli nr a solicitation of as offer to buy or sell any security or instrument or to participals
in any Fading strategy. No representation or warranty can be given with respect o the accuracy or compleleness of the information herein, or that any future offer of securilics, instrumeants of
transactons will conform to the terms bereof. Pleasc refer to ihe imponant informatiun and qualifications on the last page hereof when seviewing Uis information
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Discount Margin Tables (%) @)

Class 4-A-1 (To Call)

Margin 0.11%
Percent of Pricing o o, 010, 206
Prepayment Speed 0% 80% 100% 120% 130%
DM @ 100-00 11 11 11 11 11
WAL (yr) 11.48 1.18 1.00 0.87 0.74
MDUR (yr) 10.67 1.18 1.00 0.88 0.75
First Prin Pay Jun04 Jun04 Jun04 Jun04 Jun04
Last Prin Pay Feb23 Jul06 Fe506 Nov05 Aug05

Class 4-A-1 (To Maturity)

Margin 0.11%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 11 11 11 11 11
WAL (yr) 11.48 1.18 1.00 0.87 0.74
MDUR (yr) 10.67 1.18 1.09 0.88 0.75
First Prin Pay Jun04 Jun04 Jund4 Jun04 Jun04
Last Prin Pay Feb23 Jul0s © Febd6 Nov05 Angls
Class 4-A-2 (To Call)
Margin 0.24%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 166-00 24 24 24 24 24
WAL (yr) 23.80 3.80 299 234 1.96
MDUR (yr) 20.47 373 295 2.32 1.95
First Prin Pay Feb23 Jul06 ) Nov05 Aug05
Last Prin Pay Oct32 Decll Aprl Feb09 Jan07

Class 4-A-2 (To Maturity)

Margin 0.24%

Percent of Pricing N o A0, =no
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 24 24 24 24 C 24
WAL (yn) 23.80 3.80 2.99 2.34 1.96
MDUR (yr) 20.47 313 265 232 1.95
First Prin Pay Feb23 Jul06 Febdé Nov035 Aug0s
Last Prin Pay Oc32 Decl 1 Aprl0 Feb09 Jan07

(1) Se= definition of Pricing Prepayment Speed above.

The informator berein has been prepared solely for informational purposes and is not an offer © buy or 3¢l o7 3 solicitaton of an offe 10 buy of sell any security or instrument or (0 panticipase
0 any Uading stralegy. No representation of warranly can be given with respect Lo the accuracy or completencss of the information herein, or that any future ofter of securities, instruments or
vansactions will conform to the teems hereof. Please refer to the unpontant information and qualifications on the last page hereof when reviewing this information.

10




cQuntryw;de:- Computational Materials for

Py Countrywide Asset-Backed Certificates, Series 2004-5

N Llseaverpavie Cagmtar P1ar vary icwmnviny

Class 4-A-3 (To Call)

Margin 0.30%

Percent of Pricing <
Prepayment Speed 0% 80% 100% 120% 150%
DM (@ 100-00 30 30 30 30 30
WAL (yr) 24.63 4.53 3.56 2.80 2.17
MDUR (yr) 20.90 4.39 348 2.76 2.1s
First Prin Pay Feb23 Juloé Feb06 Nov035 Aug05
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08

Class 4-A.3 (To Maturity)

Margin 0.30%

Percent of Pricing o o -
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 30 33 33 33 32
WAL (yr} 24.72 5.02 3.96 3.14 2.37
MDUR (yr) 20.96 4.83 3.85 3.08 2.34
First Prin Pay Feb23 Juloé Feb06 Nov03 Aug05
Last Prin Pay Apr3d4 Fen23 Augl9 Janl7 Mayl4

Class 4-A-4 (To Call)

Margin 0.500%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 50 50 50 50 50

WAL (yr) 28.64 8.05 6.30 5.06 3.20

MDUR (yr) 23.08 7.60 6.04 4.89 314

First Prin Pay Oct32 Decll Aprl0 Feb09 Jan07

Last Prin Pay Jan33 funl2 Sepl0 Jun09 May08

Class 4-A-4 (To Maturity)

Margin 0.50%
Percent of Pricing o, o, o, o,
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 51 62 63 63 63

WAL (yr) 29.19 10.95 8.68 7.05 4.37

MDUR (yr) 23.42 10.04 8.11 6.67 4.21

First Prin Pay Oct32 Decll Aprl0 Febd9 Jan07

Last Prin Pay Apri4 Feb23 Augl9 Jan17 Mayl4d
The mformation berem has been prepared colely for inf tiona) purposes and is vol an otfer to buy or scH or 8 solicitation of an offer 10 buy of scll any sccurity or instrument of to pasticipaie
in any trading stategy. No representation or wasrenty can be given with respect 10 the accuracy of completeness of the infosmalion herein, ot that egy fulure offer of securiucs, instruments or
vapsactions will conform to the terms hereol. Pleasc relee o the important infi ion and qualifications on the last page hereof when reviewing this information.
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Class A (To Calf)

Margin 0.50%

Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 50 50 50 50 50
WAL (yr) 18.69 3.03 2.42 1.95 1.54
MDUR (yr) 15.87 254 2.37 1.92 1.53
First Prin Pay JunQ4 Jun04 Jun04 Jun04 Jun04
Last Prin Pay Jan33 Junl2 Sepld JunQ9 May08

Class A (To Maturity)

Margin 0.50%
Percent of Pricing o o <no
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 : 50 53 54 54 53
WAL (yr) 18.75 3.30 2.63 213 1.64
MDUR (yr) 15.90 3.17 2.56 2.08 1.62
First Prin Pay JunO4 Jun04 Jun04 Jun04 Jun04
Last Prin Pay Apr34 Feb23 Augl9 Janl7 Mayl4
Class M-1 (To Call)
Margin 0.55%
Percent of Pricing 0% | 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 1060-00 55 55 55 35 35
WAL (yr) 26.15 5.34 4.53 4.40 399
MDUR {yr) 21.31 5.12 438 427 3.89
First Prin Pay Mar26 Aug07 Nov07 May08 May08
Last Prin Pay Jan33 Juni2 Sepl0 3un09 May08
Class M-1 (To Maturity)
Margin 035%
Percent of Pricing
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 160-00 55 57 57 57 62
WAL (yr) 26.28 5.92 5.00 4.79 5.30
MDUR (y1) 21.39 5.61 4.30 4.62 5.11
First Prin Pay Mar26 Augd7 NovD7 May03 Dec08
Last Prin Pay Feb34 Decl8 Janl6 Decl3 Novil
The nformation herein has been prep solely for infc iona) purposes and is not an offer 10 buy or <l or a soliciaation of an affer to buy o scll any security o instrurnen of (0 participate

ip eny gading strategy. No eepresentation or warranty can be given with respect 10 the accuracy or completeness of the information herein, of thal any future offer of securitiss, iestumens or
teansactions will conform W the terms heecol. Please refer to the important information and quatifications an the lust page hercol whea reviewing this informstion
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Class M-2 (To Cal})

Margin 0.65%
Percent of Pricing

9, 3D,
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 65 65 63 65 65
WAL (yr) 26.15 5.33 4.46 4.17 3.99
MDUR (yr) 21.04 5.09 4.31 4.04 3.88
First Prin Pay Mar26 Juld? Octd7 Feb08 May08
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08

Class M-2 (To Maturity)

Margin 0.65%
Percent of Pricing

Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 65 68 68 67 69
WAL (yr) 26.28 5:88 4.91 4.54 4.58
MDUR (yr) 21.11 5.56 4.70 4.38 4.43
First Prin Pay Mar26 Jul07? Oct07 Feb08 Jul08
Last Prin Pay Jan34 Marl8 Mayis May13 Jun! 1

Class M-3 (To Call)

Margin 1.25%

Percent of Pricing o ° 2q0
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 125 125 125 125 125
WAL (yr) 26.15 5.33 443 4.06 3.97
MDUR (yr) 19.51 4.99 420 388 381
First Prin Pay Mar26 Julo? Sep07 .| Decd? Apr08

Last Prin Pay Jan33 Junl2 Sepl0 Jun0% May08 |

Class M-3 (To Maturity)

Margin 1.25%

Percent of Pricing o o o
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 125 130 130 130 129
WAL (yr) 26.28 5.85 4.85 4.4} 4.28
MDUR (yr) 19.57 5.40 4.56 4.19 4.08
First Prin Pay Mar26 Julo? Sep07 Dec07 Apr08
Last Prin Pay Jan34 Jull? Novl4 Decl2 Febll

The information herein has been prepased solely for mformational purposes and is not an offer 10 buy or sell or & solicittion of an offer to buy or self any security or fnstrumoent of Lo participete
in ary trading strategy. No represcniation or wamanty can be given with respect o the accurecy or completeness of the information berein, or thet any future olfer of secunites, instruments or
transacuons will conform to the terms hersol. Please refer to the important information and qualifications. on the last page hereof when reviewing this information
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Class M4 (To Call)
Margin 1.35%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 135 135 135 135 135
WAL (y1) 26.15 5.33 440 3.97 3.8]
MDUR({yr) 19.27 4.97 4.17 3.79 3.65
First Prin Pay Mar26 Julo7 Aug07 Nov07 Jan08
Last Prin Pay Jan33 Junl2 SeplO Jun09 May08
Class M4 (To Maturity)
Margin 1.35%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 135 140 140 140 139
WAL {yr) 26.27 5.81 4.80 4.30 4.07
MDUR (yr) 19.33 5.36 4.50 4.07 3.88
First Prin Pay Mar26 Julo? Aug07 Nov(7 Jan08
Last Prin Pay Dec33 Decl6 Mayl4 Jull2 Octl0
Class M-5 (To Call)
Margin 1.60%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 100-00 160 160 160 160 160
WAL (yr) 26.15 532 4.38 3.89 3.66
MDUR (y7) 18.69 4.92 4.12 3.69 3.49
First Prin Pay Mar26 Jun07 Aug07 Sepd7 Nov07
Last Prin Pay Jan33 Junl2 Sepl0 Jun09 May08
Class M-5 (To Maturity)
Margin 1.60%
Percent of Pricing o o
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 160 165 165 165 164
WAL (yr) 26.27 5.74 4.73 418 | 389
MDUR (yr) 18.74 5.25 441 3.94 3.69
First Prin Pay Mar26 Jun07 Augd? Sep07 Nov(Q7
Last Prin Pay Nov33 Marlé Octl3 Jani2 Mayl0

The information herein has been prepased solcly for informational purposes and is not en offer to buy or szlt or a solicitation of an offer 10 buy or seil any sccurity of instrument es to participaie
in any treding strategy. No representation of warranty can be given with respect o the sccurecy or compl of the inforrmation betzin. or that any future offer of secunties, instrumenis of
transactions will conform to the terms hereof. Please refer to the important information and qualifications on the last page hereof when reviewing this information
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Co ntn nari Computational Materials for
= = - I.I ' de Countrywide Asset-Backed Certificates, Series 2004-5
SECURITIES CORPORATION ¢

A Lporiarpaeiin Cgacamn T2eraanny sy avy

Class M-6 {(To Call)

Margin 2.20%

Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 ‘ 220 220 220 220 220
WAL (yr) 26.15 5.31 435 3.84 3.56
MDUR (yr) 17.39 4.82 4.03 3.60 31.36
First Prin Pay Mar26 Jun07 Jul0? Aug07 Sep07
Last Prin Pay Janl3 Junl2 SeplQ Jun09 May08

Class M6 (To Maturity)

Margin 2.20%

Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed

DM @ 100-00 220 226 226 226 225
WAL (yr) 26.25 5.67 4,64 4.08 3.5
MDUR (yr) 17.43 5.09 4.26 3.80 3.52
First Prin Pay Mar26 JunQ7 Jul0?7 Aug07 Sep07
Last Prin Pay Oct33 May!s Febl3 Junl] Dec09

Class M-7 {To Call)

Margin 2.60%

Percent of Pricing o o o ane s
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 260 260 260 260 260
WAL (yr) 26.15 531 435 379 3.47
MDUR (vr) 16.60 4.75 3.98 1.52 3.25
First Prin Pay Mar26 JunQ7 Julo7 Jul0? Aug0?
Last Prin Pay Jan33 Junl2 Sepld Jun09 May08

Class M-7 (To Maturity)
Margin 2.60%

Percent of Pricing \
Prepayment Speed 0% 80% 100% 120% 150%
DM @ 100-00 260 264 264 264 264
WAL (yr) 26.23 5.54 4.53 3.95 3.60
MDUR (yr) 16.62 492 4.12 3.64 3.35
First Prin Pay Mar26 Jun07 Juld7 Julo7 Aug07
Last Prin Pay Augl3 Jull4 Mayi2 Novl0 Jun09

The information hersin has been prepared solely for informational purposes and is not an offer to buy or sell or 8 solicitation of an 0f2r to buy of sell any secunity of instrument of {0 participate
1 any wading strategy. No represcntation of wamrenty can be given with respect to the accuracy or completeness of the information berein, or thas any future offer of sccunitics, suuments of
tmnsactors will conform Lo the terms hereof. Piease refer to the imponiant information and qualifications on Uk last page bercof when reviewing this information.
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2 C trvwide: Computational Materials for
g-;;ﬂ un de Countrywide Asset-Backed Certificates, Series 2004-5

SECURITIES CORPORATION

B aonisry wida Coritar Plorvmys Surmmpany

Class B (To Call)
Margin 3.00%
Percent of Pricing 0% 80% | 100% | 120% | 150%
Prepayment Speed
DM @ 99.07 349 467 500 526 546
WAL (yr) 26.12 524 4.27 R 3.37
MIDUR (yr) 1536 4.53 3.79 135 3.08
First Prin Pay Mar26 Jun0? Jun07 Julo? Julo?
Last Prin Pay Jan33 Juni2 Sepl0 Jun09 May08
Class B {To Maturity)
Margin 3.00%
Percent of Pricing 0% 0% | 100% | 120% | 150%
Prepayment Speed
DM @ 99.07 349 467 500 526 546
WAL (yr) 26.14 5.27 429 3.73 3.39
MDUR (yr) 15.37 4.55 3.80 3.37 3.10
First Prin Pay Mar26 Jun07 Jun07 Juld? Julo7
Last Prin Pay Aprld3 Febl3 Aprll Nov(9 Oct08

The information berein has been prepared solely for informational purposes and is pot an offer 10 buy or scli or B solicitation of an offer Lo buy or sell any sccunty or instrument of (o panticipats
in any tradiog strategy. No representation or waranty can be given with respect to the accurecy of compiciensss of the informmtion bersin, or that any fusture offer of seeunties, inseruments or
transacdors will conform to the terms bereol. Please refer (o the important information and qualifications oa the last page hereol when teviewing this information.
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TR Co trywide: Computational Materials for
um,n::?oxpo o fiﬁ Countrywide Asset-Backed Certificates, Series 2004-5

N st it Cagrte a1 vav Lvievnrey
i Available Funds Rate Schedule!”
Period Available Funds Rate (%) Available Funds Rate (%)™

I 1 6.443 3.500
2 6.228 8.500
3 6.027 3.500
4 6.026 8.500
5 6.226 8.500
6 5.025 8.500
7 6.225 8.500
g 6.024 8.500
9 6.023 8.500
10 6.668 3.500
11 5.022 - 3.500
12 6.221 %.500
13 6.007 3.500
14 6.206 3.500
15 6.006 8.500
16 6.005 8.500
17 : 6.205 8.500
18 6.004 8.500
19 6.205 8.500
20 6.005 3.500
21 6.005 3.500
22 6.671 3.500
23 6.093 8.500
24 6.334 8.500
25 6.115 9.500
26 6.317 9.500
27 6111 9.500
28 6.107 9.500
29 6.299 9.500
30 6.087 9.500
31 6.281 9.500
32 6.078 9.500
33 6.094 9.500
34 6.744 9.500
35 6.095 9.500
36 6.790 9,500
37 6.550 10.500
38 6.763 - 10.500
39 6.539 10.500
40 6.533 10.500
4] 6.745 10.500

(1) Subject to those limitations set forth under "Pass-Through Rale” of the atiached Computational Materials.

(2) Assumes that 1-Mornth LIBOR stays at 1.10%, 6-Month LIBOR sways at 1.52%. the coliateral is run at the Pricing Prepayment Speed to call and includes al)
projected cash proceeds (if any) fom the Corridor Contract

(3) Assumes that |-Month and 6-Month L1BOR instantaneously increase by 2000 basis points, the eollateral is run at the Pricing Prepayment Speed and includes al)
projected cash proceeds (if any) from the Corridor Contract.

The information herewn has been prepared solely for informational purposcs and is 00f an offer to buy of sel) or a svlicitalion of an ofTcy 10 buy or sel) any security o instrument or io participele
in any trading strategy. No representation of wamanty can be given with respect (o the accuracy o completeness af the inforraation horrin, or that agy futurc of fer of securites, instruments or
ransactions will conform to the terms hereof. Please refer to the immoctant information and qualifications on the last page hereof when reviewing this information.
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Countryvuvide- Computational Materials for

Countrywide Asset-Backed Certificates, Series 2004-5

SECURITIES CORPORATION
N Qi peein Cagrtar PAirNaTe IS a A -
Available Funds Rate Schedule?

Period Available Funds Rate (%)% Available Funds Rate (%)"
42 6.522 10.500
43 6.733 10.500
44 6.510 10.500
45 6.505 10.500
46 6.947 10.500
47 6.493 10.500
48 6.701 10.500
49 6.460 11.500
50 6.669 11.500
51 6.448 11.500
52 6.442 11.500
53 6.650 11.500
54 6.430 11.500
55 6.638 11.500
56 6418 11.500
57 6.412 11.500
58 7.092 11.500
59 6.400 11.500
60 6.607 11.500
61 : 6.388 12.000
62 6.594 12.000
63 6.376 12.000
64 6.370 12.000
65 6.576 12,000
66 6.358 12.000
67 6.564 12.000
68 6.346 12.000
69 6.340 12.000
70 7.013 12.000
71 6.328 12.000
72 6.533 12.000
73 6.316 12.000
74 6.521 12.000
75 6.304 12.000
76 6.298 12.000

(1) Subject to those limitadons set forth under “Pass-Through Rate” of the attached Computational Materials.

{2) Assumes that 1-Month LIBOR stays at 1.10%, 6-Month LIBOR stays at 1.52%. the collateral is run st the Pricing Prepayment Speed to call and includes all
projected cash proceeds (if any) from the Corridor Contract.

(3) Assumes that 1-Month and 6-Month LIBOR instantansously increase by 2000 basis points, the collateral is run at the Pricing Prepayment Speed and inchudes all
projected cash proceeds (if any) from the Comnidor Costract.

The informatien herein has been prepared solcly for inf ianal purposes and is Aot an offer lo buy or sell o¢ a soliciation of an ofTer to buy or sel} any security of instrumest or to pasticipar
1 any tading strategy. No represeniation or warmanty can be given with respect (o the accuracy of completmess of the information herein, o that sny future offer of securitics, instruments of
tansactions will conform 1o the terms hereof. Please refer (o the impornant information and qualifications on the last page hereof when reviewing this information.
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%5 Countrywide

SECURITIZES CORPORATION

N Lt pts Clagaiar LA e L ameay

Computational Materials for

Countrywide Asset-Backed Certificates, Series 2004-5

Corridor Contract Agreement Schedule and Suike Rates

Penod Notional Schedule ($) Cap Strike (%) Cap Ceiling (%)
1 656,096,000 6.19327 8.25000
2 651,158,385 5.97797 8.25000
3 644,647,412 5.7765$ 8.25000
4 636,563,414 5.77601 8.25000
3 626,915,472 5.97629 8.25000
6 615,722,204 5.77486 8.25000
7 603,013,729 5.97507 8.25000
3 588,837,986 5.77365 8.25000
9 573,268,525 5.77306 8.25000
10 556,506,502 6.41777 8.25000
11 538,905,523 5.77194 8.25000
12 520,744,756 5.97070 8.25000
13 503,082,868 5.75688 8.25000
14 485911,912 5.95646 8.25000
15 469,219,649 5.75601 8.24997
16 452,992,607 5.75538 8.245997

- 17 437,217,627 595490 8.24997
18 421,881,961 5.75533 8.24997
19 406,973,317 5.95895 8.24997
20 392,479,835 5.76033 8.24997
21 378,381,813 5.75973 8.24993
22 364,676,608 6.46241 8.24994
23 351,356,432 5.99854 8.24995
24 338,406,757 6.28427 824994
25 325,768,364 6.06061 924981
26 313,277,961 6.26906 9.24982
27 300,676,936 6.05610 9.24979
28 287,939,594 6.07021 9.24980
25 273,397,041 6.35286 9.24979
30 245,320,544 6.17492 9.24969
31 219,909,200 6.37195 9.24912
32 197,056,301 6.16018 9.24901
L 33 177,544,106 6.20364 9.24892
34 168,192,806 6.90595 9.24234
3S 159,218,371 6.28570 9.22269
36 150,540,351 733315 9.21804

The information herein has been prepared solely {or informational purposcs and it not an offer Lo buy or seil or a solicitslion of an offer to buy of xcll any security of insrument or lo participats
in any vading steategy. No repeesentation or watranty can be given with respect 10 the accuracy of completeness of the informauion herein, or that any future offer of securities, instruments of
tansachons will conform to the terms bereof. .Please refer to the impornant information and qualifications on the last page hereof when reviewing this information.
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SECURITIES CORPORATION

N Coovwpualy Copsve Plarvass Iussmveny

Countrywide

Computational Materials for

Countrywide Asset-Backed Certificates, Series 2004-5

Corridor Contract Agreement Schedule and Strike Rates

Period Notional Schedule ($) Cap Strike (%) Cap Ceiling (%)
37 142,154,642 7.06625 10.21839
38 142,154,642 7.30462 10.21708
39 142,154,642 7.06399 10.21837
40 142,154,642 7.05829 10.20476
41 142,154,642 7.31806 10.14210
42 142,154,642 7.65383 10.11246
43 142,154,642 7.90670 10.10848
44 142,154,642 7.63351 10.11407
45 141,848,531 7.63149 10.11493
46 137,392,042 8.16271 10.10671
47 132,824,628 7.62305 10.10551
48 128,809,198 8.44930 10.08496
49 124,929,935 8.13413 11.09147
50 121,173,459 8.39614 11.08526
51 117,536,288 8.10508 11.08660
52 114,014,529 8.08302 11.09025
53 110,604,225 8.35848 11.09400
54 107,301,719 8.40626 10.91229
55 104,108,534 8.67408 10.90175
56 101,015,769 8.36463 10.91614
57 98,020,069 8.34402 10.92025
58 95,118,235 9.24229 10.88979
59 92,307,176 8.30949 10.93414
60 89,583,086 8.62447 10.67903
61 86,945,038 8.31599 11.19963
62 84,388,980 8.57868 11.18615
63 81,912,289 8.27261 11.20988
64 79,512,372 §.25156 11.21561
65 77,186,725 8.51843 11.20894
66 74,932,928 8.25398 11.27142
67 72,748,644 §.51408 11.25971
68 70,631,614 8.20884 11.27968
6% 68,579,656 8.18696 11.28445
70 66,590,661 9.06692 11.24003
71 64,662,594 8.14739 11.29806
72 62,793,486 8.43602 11.31913
73 60,981,435 8.13299 11.33667
74 59,224,603 8.38888 11.32667
75 57,521,216 8.08762 11.34411
76 55,869,556 8.06560 11.34842

The mformation herein has bemn prepered solely for informational purposes and it not an offer Lo buy of sell oc a sobcitation of an offer to buy of sell any security or instrument of 10 participate
1n any treding strategy. No representation or warranty can be given with respect to the accuracy or compleleness of the informelion heren, of that amy future offer of securities, instruments or
Uansactions will conform 1o the terms hereof. Please refer to the important information and quatifications on the Jast page heseof when reviewin 2 this informaton.
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Co tn nvide- Computational Materials for
B . un de Countrywide Asset-Backed Certificates, Series 2004-5
SECURITIES CORPORATION

N G ir gl Copivar PRECAT Lvmariay

The information herein has been prepared solely for informational purposes and is not an offer to buy or scll or a solicitation of an offer to buy or scll any security o1
instrurnent or to pacticipate in any trading strategy. Any such offer to buy or selt any security or instrument or to engage in a transaction would be mede only after 2
prospective participant had complcted its own independent investigation of the transaction and received all information it required to make its own investment decision,
including, where applicable, a review of any offering circular or memorandum describing such security or instrument which would contain matcrial information not
contained herein and o which prospective participants are referred. In the event of any such offering, this nformation shall be deemed superseded and replaced ia its
entirety by such offering circular or memorandum. No representation or warrasty can be given with respect to the accuracy or completeness of the information herein,
or that any future offer of securities or trapsactions would conform 1o the terms hersof. Morgan Stanley and its affiliates disclaim any and ail liability relating to this
information.

The following information may contain general, summary discussions of certain tax, regulatory, accounting and/or legal issues relevant to the proposed transaction.
Any such discussion is necessarily generic and may not be applicable to or complete for any particular recipicat's specific facts and circurnstances. Morgan Stanley is
ot offering and does ot purport to offer tax, regulatory, accounting or legal advice and this information should not and cannot be relied upen as such. Prior to entexing
into any proposed traosaction, recipients should determine, in copsultation with their own legal, tax, regulatory and accounting advisors, the econornic risks apd merits,
as well as the legal, tax, regulatory and accounting characteristics and consequences, of the transaction.

The projections or other estimates in these materials (if any), including estimates of returns or petformance, are forward-looking statements based upon certain
assumptions and ere preliminary in nature. Actual results are difficult to predict and roay depend upon events outside the issuer’s or counterparty’s control. Actual
sveats may differ from those assumed and changes to any assumptions may have a material impact oa any projections or estimates. Other events which were oot taken
iato account may occur aad may significantly effect the analysis. Certain assumptious may have been made for modeling purposes only to stmplify the presentation
andfor calculztion of any projections or estirnates, and Morjan Stanley does not purport that any such assumptions will reflect actual future events, Accordingly, there
can be no assurance that estimated returas or projections will be realized or that actual returns or performoance results will not be materialty different thap those
¢stimated herein. Any such estimated returns and projections should be viewed as hypothetical. Recipicnts should conduct their own analysis, using such assumptions
as tney deem appropriate, and should fully consider other available information in making » decision regarding these transactions. Past performance is not pecessarily
indicative of future results. Price and availability are subject to change without notice.

Notwithstanding any other express o7 implied agreement, arrangement, or understanding to the contrary, Morgan Stanley and each recipient hereof are decmed to agree
that both Morgan Stanley and such recipient (and their respective employses, representatives, and other agents) may disclose to any and all persons, without limitation
of 2oy kind from the comr it of di i the U.S. federal income tax treatioent of the transaction (12X Teatment™) and any fact that may be relevant to
understanding the tax weatment of the tansaction described herein (“1ax structure™) and 2l) materials of any kind (including opinions or other tax analyses) that arc
provided to such person relating to such lax treatment and tax structure, except where confidentiality is reasonably necessary to comply with securities laws (including,
where applicable, confidentiality reganding the identity of an issuer of securities or its affiliates, agents and advisors).

The offer or sale of securities or transactions may be restricted by law. Additionally, transfers of any such securitics or instruments may be limited by law or the terms
thereof. Unless noted herein, neither Morgan Stanley or any issuer of securities has taken or will ke any action in any jerisdiction that would permit a public offering
of Notes, or possessien or distribution of any offering material in relation thereto, in any country or jurisdiction where actiorn for such purpose is required. Recipients
are required to inform thernselves of and comply with any legal or contractual restrictions on their purchase, helding, sale, exercise of rights or performance of
obligations under any transaction. Morgan Stanlcy does not undertake or have any responsibility to notify you of any changes 1o the attached information. Morgan
Stantey & Co. Incorporated, its affiliates and others associated with it may have positions in, 20d may effect transactions in. securitics and insTuments of issuers
mentioned herein and may also perform or seck to perform investroent banking services for the issuers of such securities and instruments. Additional mfarmation is
available upon request.

With respect to any UK recipients, this communication is directed only to those persons who are markel counterpartics or intermediate customers (as defined in the UK
Financial Services Authornity’s rules).

The information herein bas been prepared solely for inds jonal purposcs aod is not an offer to buy of sell or a solicitation of an offer to buy or scil any secunity or instrusnent of to participsie
10 eny trading sirategy. No representation or warmnly can be given with respect (10 the accuracy or completeness of Lbe information herein, or that any future offer of securitics, instruments or
transactions will conform to the terms hereof. Please refer to the important information and qualifications on the last page hercof when fevicwing this informaton
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Computational Materials For

%5
M Orga N Countrywide Asset-Backed Certificates, Series 2004-5
Group 4
ARM and Fixed $822,813,778
Detailed Report
Summary of Loans in Statistical Calculation Pool Range
{As of Calculation Date)
Total Number of Loans 3,475
Total Quistanding Balance $822,813,778
Average Loan Balance $236,781 $16,480 to $1,042,000
WA Mortgage Rate 8.737% . 3.875% to 12.250%
Net WAC 6.228% 3.366% to 11.741%
ARM Characteristics
WA Gross Margin 6.386% 2.625% to 11.750%
WA Months to First Roll 32 12 to 36
WA First Periodic Cap 1.961% 1.000% to 7.000%
WA Subsequent Periodic Cap 1.363% 1.000% to 2.000%
WA Lifetime Cap 13.562% 10.300% to 19.250%
WA Lifetime Floor 68.803% 2.750% to 12.250%
WA Original Term (months) 358 120 to 360
WA Remaining Term (months) 357 113 to 360
WA LTV 79.82% 21.05% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 625
WA DT1%
Secured by (% of pool) 1st Liens 98.71%
2nd Liens 0.29%
Prepayment Penalty at Loan Orig (% of all loans) 76.02%
i Top 5 States: Top 5 Prop: Doc Types: Pumpose Codes Occ Codes Grades Oria PP Term |
i CA 4621% | SFR 78.45% | STATED 56.04% . RCO 64.40% | OO 97.67% | A 88.06% | 0 23.98%
i FL 5.27% | PUD 13.67% ¢ FULL PUR 28.31% | INV 1.41% | A- 4.71% |6 0.06%
, NY 4.79% | CND 4.89% | SIMPLE 0.16% | RNC 7.29% | 2H 092% 8 4.94% | 12 572%
: MA 3.52% | 2 FAaM 2.15% ~ C 201% | 24 15.75%
} N 315% | 4FAM  0.41% c- 0.23% { 36 42.35%
; 0 0.05% | 60 12.14%
|
{




Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT  20F % OF AVERAGE GROSS  REMG. ORIG
! DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
22B 1U35M $96,518.513 532 11.73 3181,426 7.135 15785 617 81.9
2/28 LIBEM + 10 $28,285,379 96 3.44 $294,539 6313 33887 656 81.5
3727 UBSM $381,696.977 1,725 46.39 $221,274 6.008 35888 609 81.8
227 UB6M - 10 $84.506,025 278 1027 $303.979 6207 35836 644 82.6
15y Fized 5181.395 3 0.02 $60.465 8636 11546 657 774
1Y Fized $6,340,655 38 9.77 $176,129 6.504 17815 514 ' 747
1S¥r Fixed - 2nd $90,527 1 0.01 $90.527 10.878  173.00 673  100.0
15¥r Fixed - CC $152.292 2 0.02 $76.146 9.123 17953 563 79.4
20¥r Flxed $398,254 3 0.05 $132.751 7072 23533 667 83.7
20Yr Flxed - 2nd $406.474 [ 0.05 $67.746 10.933 23690 660 92.6
25Yr Fixed $290,777 1 0.04 $290.777 6.250 297.00 698 83.4
30Yr Fixad $185,571.435 675 22.55 $274.921 6.853  358.57 636 75.3
3aYr Fixed - CC $29,866.813 77 3.83 $387.381 6.074 35965 6% 69.3
30Yr Flxed - 1Q $6,635,552 17 0.81 $390,327 6.472 35891 549 753
30/15 Fized 3alcen - 2nd $1.872,710 23 0.23 $31.422 - 10.591  176.88 655 97.5
[ $822,813,778 3475 100.00 $236,781 6.737  356.69 625 79.9
! crip
l CURRENT  80OF % OF AVERAGE GROSS  REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
ARM 360 $591,006,893 2,63) 71.83 $224,832 6.816 33875 618 81.9
Fixed 120 $181,395 3 .0.02 $60,465 8638 11646 657 77.4
Fired 130 $8.456,184 62 1.03 $138,390 7.571 177.84 638 81.6
Fixed 240 $804.728 9 0.10 $89.414 8.023 . 236.13 683 78.3
Fixed 300 $200,777 1 0.04 §290,777 6250 297.00 598 834
Fixed 360 $222,073.800 789 26.99 $288.783 6.486 35873 844 74.§
$822,813,778 3475 100.00 $236,781 6.737 35469 B82S 79.9 T

i CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
50.01 - $25.000.00 $16.420 1 0.00 $16.480 10500 23900 583  84.0
3$25.000.01 - $50.000.20 $2.447.811 S8 0.30 $43.711 8965 13887 531 728
$50.000.01 - §75.000.00 $12.469.035 196 1.52 $63.618 " 8331 13335 601 794
$75.000.01 - $100.000.00 $25.044.648 284 3.04 $88.135 7601 34857 610  80.8
$100.000.01 - $150.000.00 $85,485685 685 1039 $124.767 7219 35483 B16 813
$150.000.01 - $200.000.00 $85874,861 484 10.44 $173.836 6.972 35542 610 799
$200.000.01 - $250.000.00 $81,041,796 363 9.90 §224,358 5.808 357.20 620  80.4
$250.000.01 - $300.000.00 $60,145.928 219 7.31 $274.639 6762 338.30 614 814
$300.000.01 - $350.000.00 $107.425.614 323 12.06 $332.587 6.537 35833 626 807
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Computational Materials For

Morgan

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detalled Report

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
$§350.000.01 - $400.000.00 $165,222,880 444 20.08 $374,655 6.587 35325 624 £0.3
$400,000.01 - 5450.000.00 $79.965,56% 187 92 $427,623 6420 35720 838 8.0
$450.000.01 - $500.000.00 $63,779.948 146 8.48 $477.945 6.502 35789 639 8.8
$500.000.01 - $550.000.00 $16,913,902 32 2,06 $528.559 6.288 353.37 665 32
$550.000.01 - $800,000.00 $16,048,388 28 195 $573.085 6278 33921 653 76.6
$500.000.01 - $650,000.00 $4,425,402 7 0.54 $632.200 5.863 15343 700 6
$650.000.01 - $700.0€0.00 $2.704,649 4 0.33 $678,162 6.306 15873 645 751
$700,000.04 - $750,000.00 $3,687.210 5 Q.45 $737.442 5849  353.80 697 72.3
$800.000.01 - $850,000.00 $325,000 1 Q.10 $325.000 5625 360.00 711 750
$350.000.01 - $300.000.00 $870,0C0 1 [R]] $370,000 5.000 36000 514 438
> $$00.0C0.00 $2,040.980 2 0.25 $1,020.490 8003  339.5t 837 50.8
$822,813,778 3,475 1060.0¢ $236,781 6.737 15863 625 799

CURRENT #0F % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
Alabama $2,562,191 23 0.31 $111,400 7.861  352.33 614 34.4
Arizona $14,052,472 a2 1.1 $174,372 6650 353.54 638 833
Arkansas $658,711 [ 0.08 $109,785 7.504 357.84 83t 85.4
Callfornia $380.219,595 1.2%4 46.21 $303,205 6.376  3%6.49 635 78.0
Colorado $16,886,924 72 205 $234,541 6.508 353905 635 .2
Conaecticut $7,840,913 28 0.95 $280.033 L7098 3865 599 20.8
Delaware $1,116.947 5 0.14 $186,158 7.248 33414 564 78.9
District of Columaia $1,880,217 6 0.3 $313,369 7.191 35847 655 36.6
Florida $43.353,88¢ 262 5.27 $165473 7.180  336.75 620 221
Georgia $14,247,921 71 1.73 $200,675 7.48% 33424 514 35.0
Mawaii $3.623,827 11 0.44 $329.448 6.589 35845 654 30.3
idano $2,339,366 15 0.28 $155.958 6.510 35938 628 84.0
Hindis $21,383.699 109 2.60 $186,181 7.227 356.87 616 324
Indiana $4,270,411 37 0.52 $115,417 7622  357.92 603 34.0
lowa $515.524 3 0.07 $102,587 7.146 32466 B548 83.6
Kansas $3,372.658 26 0.41 $129.718 7.048 353.89 618 76.0
Kentucky $2.885,925 20 0.35 §144,296 7.485 35855 611 30.9
tousiana $2,723.381 20 0.33 $136.169 8.022 333.00 597 84.8
Maine $1,192.928 6 0.14 $198.821 7406  359.50 BCS 82.6
Maryand $20,365,203 76 248 $267.963 T 6873 353.02 508 78.8
Massachusets $28,973.144 97 3.52 $298,692 6.619 33656 504 80.2
Michigan $22.7068.508 14 278 $161.039 7915 33863 518 81.4
Minresota $12,159.179 57 1.48 $213.319 7.457  353.38 629 85.2
Mississippi $1.857.911 17 0.23 $109,289 7.867 34303 593 84.7
Missouri $9,951.7110 79 1.24 $125,971 7.591 33665 601 84.9
Montana $562.919 S 0.07 $112,584 7.445 3580t 616 82.2
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Morgan

Computational Materisls For

Countrywide Assct-Backed Certificates, Series 2004-5

Group 4

ARM and Fixed

$822,813,778

Detailed Report

CURRENT #OF  %OF AVERAGE  GROSS  REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC YERM FICO LTV
Nebraska $337.714 3 0.04 $112,579 7451 33327 603 868
Nevada $13637437 59 1.66 $231,143 6918 35823 817 w28
New Hampshire $2,956.839 13 0.36 $227 448 6748 3297 615 777
New Jersey $25.954.143 105 3.15 $247,182 7.275 33326 605 7.0
New Maxico $2,681.914 8 0.25 $231.324 7974 35730 612 237
New York $29.424417 123 479 $320.524 6.889 35717 608 70
North Carofina $6,727.052 45 0.82 §149.430 7.345 35847 609  33.0
North Dakota $591,813 6 0.07 $58.636 8.237 35725 609 82.1
Ohio $7.693880 52 0.94 $147.955 7.285 35243 811 8a.7
Okizhoma $1,069.526 12 0.13 $89,127 828% 328 s74 739
Oregon $7,366.88% 37 0.50 $199,108 6,577 35829 632 73.3
Pennsyiania $8,566,748 49 1.04 $174,832 6.976 35851 603 30.5
Rhode Isiand $1,701,242 11 0.21 $154,658 7,208 3588  sar 76.5
South Carcling $2.729.283 15 0.33 $181,952 7.655 35663 635 837
Tenmessee $5,899,391 40 0.72 $147,485 7.277 33444 616 87.1
Texas $24392526 137 2.96 " $178.048 7.479 35500 B3t a8
Wiah $2,816,155 15 0.4 $187.744 6501 235393 643 347
Virginia §25724.812 1M 313 $231.755 6.844 35747 807 a1
Washington $16.983,024 b 2.06 $220.559 6594 35839 644 83.3
West Virginia $160,800 2 0.02 $60.400 6.592 35723 591 72.2
Wisconsin $3,952,011 19 0.43 5208,001 7466 35348 638 82.5
Wyoming $242,086 3 0,03 $80.695 7416 35879 520 83.8
$822,813,778 3475  100.00 $236,781 6737 35663 &5 739 ]

}

CURRENT

2 OF % OF

REMG.

AVERAGE GROSS ORIG
| DESCRIPTION BALANCE LOANS TOTAL  BALANCE  WAC  TERM FICO LTV
<= 50.00 316,148,148 72 1.96 $224 280 6.449 kEY NS 630 41.3
50.01 - 55.00 $11822686 50 164 $236.454 6438  3%84 631 S27
§5.01 - 60.6 $14.485609 56 176 $258,689 6495 35639 619§
50.01 - 65.00 520902010 126 163 $237.318 6524 35197 62 628
85.01 - 70.00 $48977.187 195 5.95 249,884 6657 35643 605 635
70.01 - 75.00 $76.231.331 316 9.26 $241,238 6691 35686 608 738
75.01 - 80.00 $280.829.768 1236 352 $234,490 6483 315745 635 795
20,01 85.00 $128.267,298 524 157 £248.693 6728 35716 610 842
85.01 - 90.00 $145,343783  S81  17.68 $250161 " 7020 35734 628 89.2
90.01- 95.00 $29.343085 135 3.57 $217.356 7459 35752 641 45
95.01 - 100.00 $31.461.888 183 .82 $171.923 7.953 34780 655 986
! $822,012,778 3475  100.00 $236,781 6737 15869 625 799
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778

Detailed Report
Range £

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
<= 4,000 $506.493 2 0.06 $253.250 3916 350.33 668 794
4.001 - 4.500 $2.050.094 6 0.25 $341,682 4454 35828 705 803
4.501 - 5.000 $18328481 59 2.23 $310.852 4876 33046 688 719
5.001 - 5.500 $49.379,515 158 6.00 $312,529 5368 33874 681 767
5.501 - 6.000 . $150,016,878 439 12.23 $300.635 3876 35595 643 765
5.001 - 6.500 $194579.852 699 2385 $278.369 8346 357.76 623 789
6.501 - 7.000 $167.050,120 691 20.30 $241.751 6818 357.50 616 800
7.001 - 7.500 $83.808.597 413 10.19 $202,926 7335 35708 610 80
7501 - 3.060 $74.945801 378 9.1 $198.269 7799 35779 599 @26
8.001 - 8.500 $37.220.998 226 452 $164,734 8307 35432 5% 843
8.501 - 9.000 $25365.909 174 2.08 $145,781 8.801 35491 587 853
5.00% - 9.500 $8.913,411 64 1.08 $130.272 9256 35730 575 849
5.501 - 10.000 $5.257.412 48 0.76 $130,363 9784 35027 584 836
10.001 - 10.500 $1.621,569 19 0.20 $85.346 10377 32295 560  82.0
10.501 - 11.000 $1.834437 26 0.22 $70557  10.867 23343 626 918
11.001 - 11.560 $448,407 6 0.05 $74735 11384 22613 622 044
11,501 - 12.000 $362.780 6 0.04 $61,463  41.844 32331 575 332
12.001 - 12.500 $107.971 1 0.0 $107.97% 12250 350.00 512 835

$822,812,778 3475 100,00 $236,784 6737 35663 625 799 J

CURRENT #0OF. %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $843,041,322 2,753 78.15 $233,578 6.750  356.63 623 79.7
PUD $112,518.851 419 13.67 $268,541 6642 3%8.13 629 812
CND $40.270.434 190 4.89 §211.950 6.600 35788 635 315
2FAM $17.877.651 73 2.15 $242,180 6991 35227 €37 718
4FAM $3,394,606 13 0.41 $261,124 6.574 35246 677  T7.2
IFAM $3.026.472 12 0.37 $252.206 6.832 3308 638 703
CNOP $2.446,304 10 0.3 $244,630  6.821 339.28 645 800
MNF $438,387 5 0.05 $87.677 7222 35358 €07 764
$822,313,778 3475  100.00 $236,781 8737 ~ 356.69 625 799 _]
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
RCO 3529,887,083 2,183 64.40 $242,733 734 35706 614 785
PUR $232,912,919 1,026 2831 $227.01 6,765 258.79 851 838
RNC $60,013,775 263 7.29 §225,616 6,665 35297 625 7.0
1 $822,813,778 3,475 100.00 $236,781 6.737 356,69 625 758

CURRENT #0OF % OF AVERAGE GROSS  REMG. ORIG
L OESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
e]e] $803.830.014 3.368 97.67 $238,607 6732 356.77 625 80.0
INV $11,587.643 7 141 $150,489 7.088 349.40 647 75.6
2H $7.596,120 30 0.92 $253.204 6766 358.88 643 81.1
[ $822,813,778 1,475 100.00 $236,781 8737 35669 €25 79.9 J

g8

CURRENT #0F % OF

AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1-120 $181,395 3 0.02 $60.469 8.636 116,46 657 774
121-130 $8.456.184 82 1.03 $136.390 7.57% 177.84 833 81.6
181 - 300 $1.095,506 10 0.13 $109.5514 8287 25228 672 79.7
301 - 380 $813.080,694 3400 98.82 $239,141 6.726  353.74 625 79.9
$822.813,778 3,475 100.00 $236.781 6.737 35669 625 78.9 —}

CURRENT  #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTy
TATED INCOME $468,549.484 1,824 56.94 $256,880 6.846 356.19 831 795
FULL $352.851.489 1,645 42.90 $214,560 6593 35735 617 80.4
SIMPLE $1,312,825 6 0.18 $218.804 5688 {144 64 80.9
[— $322,813,778 3475 100.00 $236,781 6.737 35669 625 79.9

CURRENT  #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
801 - 320 $363,800 2 0.04 $184.400 5794  360.00 807 80.0
731 - 800 $5.513.862 19 0.67 $280.203 6.116  358.43 790 79.4
761-730 $13,139.903 40 1.60 $328.458 5.864 356.14 771 76.0
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Morgan

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT 2 0OF % OF AVERAGE GROSS  REMG, ORIG

l_DESCRIPT'ON BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
741.780 $15,705.522 48 161 $327,198 5.947 357.02 749 745
724 - 740 $19.520.678 70 237 $278.867 6.083 358.26 730 79.8
0t - 720 $34,052.826 127 4.44 $262,132 6.291 a57.78 710 30.3
68t - 700 $53.444.604 203 6.50 $263.274 6.276 35563 889 8Q.5
881 - 830 $83,549.669 333 10.15 $250.900 6.444 33604 670 813
54t - 350 $99.847,592 412 1213 $242.349 6.588 35548 651 - 80.8
621 -640 $393,932,528 378 11.42 $248,552 8.673 355.22 830 81.6
601 - 820 $112,777.033 466 13.7¢ $242,011 6.798 356.54 510 81.7
531 - 800 $92,872,774 414 1129 $224 330 6.981 338.07 591 80.7
561 - 580 §78,392,253 388 8.53 $213.025 7.044 35680 570 78.1
541.520 $49.702,267 248 8.04 $200.412 7.184 358.10  §51 78.2
521 - 540 844,673,516 208 543 3214777 7.358 35879 5% 76.0
501 - 520 $24,015,213 133 292 $180.566 7.658 35833 s12 75.0
<= 500 $1,283,738 [ 0.15 $213.956 8.406 35858 499 728
$822,813,778 3475 100.00 $236,781 6737 35663 825 799

L

CURRENT 80OF  %OF AYERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

A $724.548,345 2,950 §8.05 $245,610 6665 3356.75 632 805

A $38,781,937 178 4.71 $247.878 6990 35641 S$33 779

8 $40,677.883 24 4.34 $181.598 7.26% 35642 570 75.6

c $16.500,636 107 201 $154.212 7.818 35570 565 713

c- $1.014,326 13 0.23 $147,256 7.546 35731 558 685

- b $390.650 3 0.05 $130.217 7774 360.00 589 86.6
L $R&22,813,778 3,475  100.00 $236,781 6737 135669 625 799

CURRENT #OF  %OF AVERAGE GROSS REMG. ORKG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0 §157,323.085 795 2398 5248205 7041 35647 611 803
3 $474,853 2 0.66 $237,427 7776 35000 882  87.0
12 847,095,862 160 872 $294 343 6.836 388.55 628 81.1
24 $129.602.733 574 15.75 §225,789 T 794 157.88 627 81.3
38 $348,467,254 1,558 42.35 $223,951 6617  356.56 626 80.7
S0 $99.850.189 388 12.14 §257.348 6.410 35512 846 73.9 ]
L $822,813,778 3,475  100.00 $235,781 6.737 35689 625  79.9 J
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Computational Materials For

- Morgan &

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778

Detailed Report
v
WA CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL  BALANCE ~ WAC  TERM FICO LTV
712 12 $4%5612 ¢ 0.08 5495512 7750 348.00 628  89.0
13-18 17 §7.901,381 47 134 $168.114 7.699 35199 538 309
19-24 2 $116750.037 581 19.76 $200.960 6895 33832 628 819
25-31 3 $23,565.253 124 4.00 $150.843 6991 35458 839 808
32-37 35 s442788.511 1878 7482 5235.456 6770 358.21 614 820
I $591,006,893 2,831  100.00 $224,632 6816 35375 618 819 ]

CURRENT #OF % OF REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL TERM FICO LTV
2.001-3.000 $865,774 3 0.15 $288.591 5144 35878 845 798
3.001 - 4.000 $19,778,379 84 335 $309.007 4896 35940 672 73.0
4.00% - 5.0¢0 $63.828,058 233 10.80 $273.940 $.835 353.34 649 30.1
$.001-8.000 §178.422,238 €% 29.85 $255.684 6463 33868 619 79.9
6.001 - 7.000 $165.402,313 1S 27.99 3231.332 6968 35862 615 826
7.001-3.C00 $94,757.320 484 16.03 $185,780 7.469 358.6% 606 848
8.001 -3.0C0 $59.092,406 353 10,00 $167.408 7.839 35882 58S 840
9.001 - 10,000 $9.568,559 72 1.62 $132,837 9384 35809 535 ar.1
10.001 - 11.000 $1,101,223 14 0.19 $78.659 9.891 35900 575 87.3
11.001 - 12.000 $190.594 3 0.03 $63.531 11.557 3§6.82 588 88.3

’ 6.386 $591,006,893 2,631 100,00 $224,632 6.816 35875 &18 81.9 T
i CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
10.001 - 10.500 $324,000 ] 0.05 £324,000 430C 353.00 764 80.0 l
10.501 - 11.000 $4,872,0685 2 o2 $221.458 4.916  358.51 700 78.8
11.001 - 11.5C0 $10.144,596 48 172 $220.538 5368 383.12 684 8.2
11,501 -12.000 $31.968,330 123 541 $259.889 5482 358.22 665 78.8
12.001 - 12.500 $44.891.087 179 7.60 $250.788 5.813 15853 654 80.8
12.501 - 13.000 $106.977.617 497 1810 $256,541 6.168 315881 &N 80.4
13,001 - 13.500 $121,738.373 471 20.60 §258.468 6471  159.12 613 80.7
13.501- 1400 $103,432.6837 452 17.51 $228.944 -6.989 35882 &06 420
14.001 . 14.500 $65,118,232 333 11.02 $195.550 7.519 35874 8O 845
14.501 . 15.000 $51.872,645 269 278 £192.835 7.949 35846 585 848
15.001- 15,500 $24.594,367 137 4.16 $179.521 8.450 353.54 592 84.8
15.501 . 16.000 $15,249,275 100 2.58 $1524Q 8988 15880 587 8.5
16.001 . 16.500 $5.450,008 40 0.92 $136.250 8.276 35854 575 87.1
18.501 - 17.000 $2,877.664 21 0.49 $137.032 9.851 35856 S92 832
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Morga

Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-3

Group 4

ARM and Fixed

$822,813,778

Detailed Report

CURRENT #0OF % OF

AVERAGE

ORIG

GROSS  REMG.
CESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTY
17.001-17.5C0 $654,353 6 0.11 $109.059 10.352 357.26 46 83.4
17.501 - 18.000 $403,781 8 0.07 $50.470 11149 35§7.42 548 75.2
18.001 - 18.500 $121,460 2 0.02 $60,730 11333 359.00 SB1 87.3
13.501 - 19.000 $160.452 3 0.03 $53.484 11.848 359.00 515 81.6
19 001 - 13.500 $107.971 1 0.c2 $107.971 12.250 35900 512 83.5
13.562 $591,006,893 2,631 100.00 $224,632 5.816  358.75 618 81.9 —l

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.000 $3.698,797 21 0.63 $176,133 7.545 358.86 621 85.2
1.5C0 $402.041.961 1616 63.03 $248.788 6.707 35932 612 81.7
2.000 $4,180,797 19 071 $220.042 6.855 353.20 €34 75.9
3600 $1B0,950,426 974 30.62 $18s.781 . 7.043 35747 B3 824
7000 $134,912 1 0.02 $134.912 8.150 353.00 598 90.0
i $591,006,893 2,631 100.00 $224,632 6.816 35875 518 819 —]

L
i1
‘ CURRENT

REMG.

#OF  %OF AVERAGE  GROSS ORIG
| DESCRIPTION BALANCE LOANS TOTAL  BALANGE  WAC  TERM FICO LTV
1000 $162485.084 882 27.49 $184.224 7063 35748 632 324
1,250 $240625 2 0.04 $120.312 7511 35300 590 344
1500 NS94 174 72.38 $245.284 6722 352t 613 817
2300 $504.340 3 0.09 $163.113 7258 35839 810 751
L §501,006,893 2,631 100.00 $224,602 6816 35375 618 819
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Computational Materials For

Morgaﬁ i'

Countrywide Asset-Backed Certificates, Series 2004-5

Group 4
ARM and Fixed $822,813,778
Detailed Report

CURRENT #OF % OF AVERAGE GROSS  REMG. QRIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2.001.3.000 $199,974 2 0.03 $99.987 60865 35350 608 80.0
3.001- 4000 $1,514,758 6 0.26 $252,460 5522 35792 680 342
4.001 - 5.00Q $20,965.755 67 3.55 $312,922 489V 35336 672 78.2
5.001 - 6.000 3122798111 482 20.78 $271.677 §.737  359.15 643 80.0
6.001 - 7.0C0 3244052788 995 41,45 $246.184 6.585 35877 617 a1
7 0C1 - 8.000 $130.864.807 848 22.14 §2014,952 7.555 35357 803 B30
3.001 - 9.000 $53,992.271 335 9.14 $181,174 8497 353145 591 8s.2
2.001 - 10.000 $13.787.711 99 2.33 $139.270 9465 235809 575 36.7
> 10,000 $1,830.718 27 Q.23 $71,508 10832 35773 S44 9.7
[ $591,008,893 2,631 100.00 $224,632 6816 35875 618 81.9 J

‘ CURRENT #OF % OF AVERAGE GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
0505 $495,612 1 0.08 $495,612 7.750 34800 628 9.0
08/05 $443.446 4 0.08 $110,861 7.892 34960 576 30.5
07:05 $564.404 4 0.10 5131901 7477 3507 607 20.3
02/05 $353,413 2 0.06 $176,707 7.063 35138 540 37.3
09/05 $2.820,157 17 0.48 $165.892 7.821 35242 597 80.1
10005 $2,508,085 14 0.42 $173,150 7542 35135 537 80.3
11705 $1,375.230 8 0.23 $171,904 8.040 35412 578 81.7
12/05 $7.132.844 34 1.24 $209,790 8991 35500 650 81.2
0106 $8,370.879 S0 1.42 $167.418 7435 35600 623 78.4
02086 $6.217.336 37 1.05 $168.036 7334 357.06 825 82.2
SU06 $32,561,647 186 5.51 $175,063 7.084 35802 632 82.9
2408 $43,392,046 198 7.34 $219,152 5.833 33900 626 82.8
9508 $18,919.921 74 3.20 $255.675 6413 38000 623 80.0
08/06 $345,597 1 0.06 $345,597 8.500 35000 574 80.0
07/06 $449,339 3 0.08 $149.796 6.624 35043 803 78.5
0%/C8 $875,373 4 0.15 $213.843 7005 35283  80C 85.4
10/C5 $2,225,233 13 0.39 $178.864 7.241 35358 840 80.8
11106 $8,145814 39 1.04 $187,588 7653 35483 523 82.5
12/06 $19,563.534 100 .31 $195,635 6932 35531 642 78.5
01,07 $11,853,721 65 2.01 $182,365 7.206 35629 640 8.7
2497 $12.401,320 52 2.10 $238.487 7331 357.05 804 82.9
owar $31,693.686 160 5.70 $210.586 "7.420 35807 621 836
04/07 $178,733.805 N 30.24 $231,821 6793  359.0t 621 82.3
0397 $199,199722 793 33.71 $251,198 6.546 36000 606 217
o807 $264,570 1 0.04 $264,570 7.375 36000 560 80.0 ,
5 $591,006,893 2,631 100.00 $224.632 6816 35875 618 81.9
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Computational Materials For

Morgan:

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

Summary of Loans in Statistical Calculation Pool Range
(As of Calcuiation Date}

Total Number of Loans 25,284
Total Outstanding Balance $4,384,996,537
Average Loan Balance $173,430 $4,458 to $1,042,000
WA Mortgage Rate 6.852% - 3.875% to 14.000%
Nat WAC ) 6.343% 3.366% to 13.491%
ARM Characteristics
WA Gross Margin 6.400% 1.172% to 12.950%
WA Months to First Rol) . a3 6 to 36
WA First Periodic Cap ' 1.804% 1.000% lo 7.000%
WA Subsequent Periodic Cap 1.379% 1.000% to 4.500%
WA Lifetime Cap 13.648% 7.000% lo 19.250%
WA Lifetime Floor 6.867% 2.500% to 12.950%
WA Original Term (months) ) 355 120 o 360
WA Remaining Term (months) 354 113 to 360
WA LTV ' 79.53% 5.45% to 100.00%
Percentage of Pool with CLTV > 100% 0.00%
WA FICO 615
WA DTI1%
Secured by (% of pool) 1st Liens 99.54%
2nd Liens 0.46%
Prepayment Penalty at Loan Orig (% of all loans) 72.64%

Top 5 States: Top 5 Prop; Doc Types: Purpose Codes Occ Codes Grades Orig PP Term
CA 34.04% | SFR 77.12% | FULL 60.24% | RCO 61.86% | OO 97.40% | A 8277% |0 27.36%
FL 7.46% | PUD 13.18% | STATED 39.72% | PUR 30.82% | INV 1.97% | A- 492%16  0.04%
NY 5.12% | CND 534% | SIMPLE 0.05% | RNC 7.31% | 2H 0.63%|B 6.90% ! 12 5.08%
X 4.17% | 2FAM 2.84% R B C 4.28% |24 12.58%
L 3.47%| 3FAM 0.862% i C- 0.78% | 36 43.71%

D 0.35% | 60 11.23%
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Computational Materials For

envrre

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

CURRENT # OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

30Y Lizév $200.500 2 0.00 $100.250 6484  360.00 601 906
228 U3EMm 443,800,312 2573 10.12 $185,958 7.080 358.12 611 813
2728 US8M - 10 $109.271,338 417 249 $262,042 6.209 35388 650 82.1
327 U3EM $2,323.211,457 13,901 52.88 $167.125 6.988 35886 605 81.0
2T UM - 10 $358,476,216 1.415 8,18 $253.340 6.207 35937 642 823
10Yr Fizad $662.417 9 0.02 §73.802 7.531 11723 614 " 639
10Y¢ Flxed - 2nd $57.072 3 0.00 $19,024 10.412 116.93 625 85.9
15Yr Fixed $77.883,047 673 1.78 $114,872 6.969 179.08 €06 70.3
15 Fixed - 212 $2,532,%01 s 0.06 $32,062 10.824 175.94 638 92.8
15Y: Fixed - CC $5.013,534 44 0.1 $113,945 7.527 178.89 538 69.0
20Yr Fizad $7.815,265 81 C.98 $128,119 7.105 237.49 814 75.2
20Yr Fixed - 2n¢ $3.549.104 89 0.08 $38.878 11.116 236.23 849 93.6
25Yt Fixed $776.893 B 0.02 $155,379 6.557 296.22 681 74.0
30Yr Fixed - 2nd $141,637 4 0.60 $35.422 10.921 357.82 708 98.7
30Yr Fixad - CC $104,217,428 403 2.38 $255,680 6.273 35848 6§79 8.2
30Ye Fized $905,237.353 5.048 20.64 $179.326 6.748 359.06 621 753
30Yr Fixad - 1O 326,331,754 106 0.60 $248.413 6.357 158.30 647 786.5
30/15 Fixed Balkan $2.247,068 18 0.05 $124.837 7.922 177.69 60! 763
30/15 Fized Baiken - 2d $13.871,132 324 0.31 $42,185 10.592 i77.268 853 4.2
l" $4,384,996,537 25,284 100.00 $173,430 6.852 354.41 615 79.5

CURRENT 2OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
ARM 380 $3.234,759,823 18.408 73.77 $175,726 5.874 158.89 612 81.2
Fixed 120 $719.489 12 0.02 $59.957 7.758 ¥117.20 615 65.8
Fixed 130 $101,347,732 1,143 21 $88,558 7.603 17871 613 747
Fixed 240 $11.364,370 150 0.26 $75.762 8.358 237.09 625 80.9
Fixed 300 $776,893 S 0.02 §155,3739 8.557 286.22 63t 74.0
Fixed 350 $1.036,028,230 5,568 23.83 §186,135 6.630 35911 627 746
r $4,184,996,537 25,284 100.00 $173.430 6.852 I54.41 615 79.5

AVERAGE

CURRENT 20OF % OF GROSS REMG. - ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

$0.01 - $25,000.00 $2.769,198 139 0.06 $19.922 10613 19519 635 94.6
325.000.01 - $50.000.0C $27.881,591 630 0.84 341,002 9257 78583 604 787
$30.000.01 - $75.000.CC $138,271,902 2,167 .15 $83,808 7879 338.94¢ 603 773
$75.000.01 - $100.000.00 $288.016,447 3.247 6.57 $38,702 7408 34802 & 604 785
$100.000.01 - $150,000.CC $816,277,394 6.5 18.82 $124,947 7427 38349 €CS 80.1
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Computational Materials For

2.3

Countrywide Asset-Backed Certificates, Series 2004-5

Morga

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL  BALANCE WAC  TERM FICO LTV
3150.000.01 - $290,000 (O $810,540898 4893  18.69 $174,630 6887 35537 611 733
$2€0.500.01 - $250.600.30 $680,934.258 3034 1553 $224.434 6690 33655 614 135
$250.200.01 - $300,000.00 $555557,194 2,027 1267 $274.008 6606 357.31 616 799
$300.000.01 - $350,000.60 $393.436.927 1,214 887 $324,083 6542 25784 623 809
$350.000.01 - $400.600.20 $203,165.346 782 569 $374.892 6504 33895 628  80.4
$400.206.01 - §450.662.00 $146,879.254 344 335 $426.975 6378 35705 63¢ 793
$450,000.01 - $500.000.00 $127.791.014 267 291 $478,618 6450 35764 633 737
$500.000.01 - $350.000.00 $32274828 61 074 $529,095 6384 35317 646 790
$550.000.01 - §600.000.00 $29.883601 52 058 $574.635 6283 35045 641 7180
$800.200.01 - $550.000.00 $8.258.838 13 0.19 $535.295 5896 35000 674  6a4
$650,000.01 - §700,000.00 $3379649 5 0.08 $675.930 6395 35899 638 7438
§70.000.01 - $75,000.00 $10232820 14 023 $730,916 8128 3901 657 T35
$750.000.01 - $3C0.600.00 $2.324169 3 0.05 $774.723 5919 35233 646  37.5
$300.000.01 - $850.000.00 $3.206.568 4 0.07 $821.641 8279 35375 671  64.8
$850.000.C1 - $300.000.00 3870000 1 0.02 $70,000 5000 38000 614 445
> $300,000.00 $aga648 4 0.09 $981,162 6.0 35850 652 599

$4,384,996,537 25284  100.00 $173,430 6852 315441 615 795 J

CURRENT #0OF  %OF AVERAGE GROSS  REMG. ORIG
| DESCRIPTION BALANCE LOANS TOTAL BALANGCE WAC YERM FICO LTV J
Alabsma $19.742.120 185 0.45 $106.714 7730 35233 598 35.2
Aiaska $1.869.652 9 0.04 $207.739 771 35949 613 91
Asizona $93,191274 691 213 $134.864 6807 33443 626  81.8
Arkansas $11,277.79% 108 0.26 $105,350 7.734 354.84 610 88.5
Caitomia $1.492,741.212 6283 34.04 $237.584 6400 35582 625 75.8
Colorado $108,401,507 608 2.47 $178,880 6.587 33599 825  32.2
Connecticut $57,737.,500 310 1.32 $186.250 7.181 35484 589 79§
Delaware $10,342.585 85 0.24 $159,117 7.331 348.96 597 80.3
District of Corrmbia $7.026.161 33 0.16 $212.914 7.257 35845 607 727
Florida $327.006,273  2.306 7,46 $141,807 7018 35399 613 @29
Georgis $84,095.245 648 2.15 $145,209 7.481 35342 606 846
Hawai $35,344.061 147 0.81 $240.436 6716 35299 624 75
laano $16,840,517 132 0.28 $127.580 6.678 35187 622 79.5
hAors $151,946,928 982 3.47 $154.732 7432 35417 613 808
Inciana $39,784,365 380 0.91 - $104,806 T7.392 33458 603 832
lowa $8,186,556 92 0.12 $88,984 7661 34744 610 822
Kansas $15473.465 122 0.3s $126.832 7.809 35264 611 346
K3nncky $15,540,669 152 035 $102,241 7.214 33074 608 333
Lousiana $25.219,742 232 0.58 $108,706 7.681 3501 S 35
Maine $10446.760 71 0.24 $147.137 7239 35239 590 79.0
Margand $104,818,767 549 239 $180,927 7.149  356.83 601 30.1
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Computational Materials For

Morgan

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #OF % OF AVERAGE GROSS REMG, ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FKCO LTV
Massachusetts $150.041,877 666 3.42 $225.288 6.734 35653 604 78.7
Michigan $120.257.214 952 2,74 $126,321 7.351 35530 603 31.8
Minnesota $71,148,241 400 1.62 $177.871 7.139  356.78 622 83.1
Misstssippl $12,971.716 134 0.32 $104,267 7.574 34162 604 87.4
Missouri $65,423.937 579 1.49 $112.995 7474 35359 610 834
Mantana 84,872,616 39 0.1 $124,939 7.003 35532 618 783
Nebraska $5.941,427 59 0.14 $100.702 7201 35548 624 818
Nevada $35.085.192 466 1.94 $182,588 6821 35435 615 813
New Hampshire $33.778.437 200 0.77 $168.892 6.833 35444 602 77.5
New Jersey $135,929,337 695 310 $195,532 7313 355.08  $92 76.0
New Mexico 510.070.468 72 6.23 $139.368 7.330 35110 &M 34.4
New York $224,714.466 969 5.2 $231.903 6.843 33420 598 73.9
North Carclina $52,763,104 404 1.20 $130,802 7.381 33427 605 8T
North Oakoa $2079012 20 0.05 $100.951 6.548  310.04 622  80.2
Ohlo $57.139,039 504 1.30 $112.371 7.180 35377 613 828
Oxizhoma $17.472.570 187 0.40 $93.436 7.702  340.38 606 85.2
Oregon $48,582,065 315 111 $154,229 8.702 355.29 627 81.1
Pennsyivania $72.434,808 553 1.65 $130,985 7484 34979 599 796
Rhode Istand $18.357.410 103 0.42 $163.976 8.903 35630 601 76.1
South Carollna $18,325,244 144 0.42 $127259 7.644 35237 608 85.9
South Dakota $1,959.493 23 0.04 $85.195 7423 35411 818 82.7
Tennessee $47,190,373 398 1.08 $118,569 7.247 35335 615 879
Texas $182.960,424 1.484 4147 $123,289 7.231  M4743 613 a34
nah $33.451,831 29 0.76 $145.077 5.834 235077 638 8.6
Varmom $2,413,557 17 0.06 $141,974 7.566 35948 566 72.6
Virginia $121,726,070 699 2.78 $174,143 7.007 35383 802 305
Washington $104,517,098 578 238 $180,825 8.575 35514 631 a2.9
West Virginla $6.208.261 57 0.14 $108,917 7466  348.87 503 82.4
‘Nisconsin $27.030974 210 0.62 $123.719 7.481 35528 622 82.2
Wyoming $2.016,316 20 0.05 $100.816 7.086 34550 608 78.2
i $4,334,996,537 25.284 100.00 $173,430 6.852  154.41 815 79.5

CURRENT #OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
<= 3000 $132,634,935 943  3.02 $140852 - 6.692 34402 604 414
$0.01 - 55.00 $69.170,541 435 1.58 $153.013 6724 34819 595 528
55.01 « 60.00 $112,086.818 656 2.5 $170,864 6672 34915 600 7.9
50.01 - 65.00 $166,061,984 962 379 $172.522 8764 35103 591 630
65.01-70.00 $302,849.691 1.719 6.91 $176.238 6.803 352.48 587 68.5
70.01 - 75.00 $350,053,182 2,154 8.90 $181,083 6.863 353.93 589 736
75.01 - 80.00 $1.547,070,727 8.766 35.28 $178,485 6.525 356.48 631 79.6
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed  $4,384,996,537
Detailed Report

x|

CURRENT 20F % OF AVERAGE GROSS REMG. ORIG

OESCRIPTION BALANCE LOAMS TOTAL BALANCE WAC TERM FICO LTV
€C.01-85.00 $324,089,118 2895 11.95 $181.033 8966 35585 €00 a4.1
85.01-20.00 $859,406.814 3,533 1504 $186,642 7072 3Be7 €8 89.4
90.01 - 5.00 $188,320,348 1.074 429 §175.345 7.369 35611 626 94.5
85.01 - 100.00 $283,151.610 2,147 6.69 $136.540 7798 4868 644 99.7
[ $4,384,996,537 25,284 100.00 $173,430 8.852 15441 815 . 79.5

20F % OF

REMG.

CURRENT AVERAGE GROSS ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV

<= 4,000 31,134,816 S ¢.03 $226.963 3.941 359.57 655 80.4
4.001-4.500 $8,255.030 3 0.19 $250,152 4439 35003 689 79.4
4.301.5.000 $65.817.85¢ 291 1.50 $226.178 4873 35788 &7 78.8
5.001-5.500 $244 413,059 1,035 5.57 $236,148 5384  356.38 670 76.0
5.501-8.000 $688,473.181 3,437 15.66 $218.833 5878 15595 648 8.5
8.£01-6.500 $960,397.070 4,756 21.%0 3201.934 8344 315566 621 77.8
§.501-7.000 $836.,454.577 3,293 21.38 $176,923 6.820 35477 807 78.2
7.001-7.5C0 $536.287.665 3.337 12.23 §160,710 7,332 35490 601 81.9
7.501 - 8.000 $448,782,371  3.006 10.23 $149,286 7.810 35455 592 829
8.001.8.50C0 $220,151.089 1632 5.02 $134 897 8322 35325 582 83.3
8.301 - 3.000 $144,068,502 1,168 3.29 $123.345 8.797 35356 578 83.9
9.001 - 8.500 $58,802.471 531 1.34 $110.73¢8 9,303 35184 573 839
9.501 - 10.000 535,257,853 364 0.80 $96.862 9.806 34326 572 844
10.001 - 10.560 $13.240.617 108 0.30 $70.429 10. 41 32273 s74 82.1
10.501 - 11,000 $14,830,049 301 0.34 $49,269 10.872 24472 618 91.3
11.001 - 11.500 $5.356,864 103 0.12 $52,009 11328 277.25 591 88.%
1130112500 $4,210,803 20 0.10 $52.635 11.800 30894 598 87.0
12.001 - 12.500 $533,887 13 0.01 $48.761 12242 256.28 578 84.5
12.501 - 13.000 308,168 8 .01 $3a.521 12953  278.89 595 83.7
13.001 13500 $83,133 2 0.00 $46,566 13.270 23548 596 29.0
13.501 - 14,000 $21.384 1 0.00 $21,384 14.000 239.00 618 1000
L 54,334,996,537 25,284 100.00 $173,430 €.852 35441 815 73.5

CURRENT 4 OF % OF AVERAGE GROSS REMG., ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
SFR $3,381,647,646 19,972 7712 $169,319 6.873 33403 612 793
PUD $577,985.198 2,933 13.18 $197.063 6733 35642 620 a7
CND $234,006,271 1,443 5.34 $162,167 6.796  355.84 629 806
2FAM $129.018.111 &16 2.9¢ $209.440 6.902 35272 520 75.0
IFAM $27.038414 113 0.82 $239.278 6.759 35211 627 722
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT 20OF % OF AVERAGE GROSS  REMG. ORIG

DESCRIPYTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV
4 FAM $19.255,560 82 0.44 $234.824 6.762 35579 648 758
CNDP $9,776,764 53 0.2 $184.467 7421 358,90 626 79.4
MNF 56,271,575 72 0.14 $87.105 7.708 35324 815 745
[ $4,384,996,537 25,284 100.00 $173,430 6.852 35441 1S 785

CURRENT #0F % OF AVERAGE GROS5 REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
RCO $2,712.850.682 15,197 61.88 $178.499 6.831 35375 801 75.8
PUR $1.351,585,553 8,083 30.32 $167.835 6.785 356.84 645 84.9
RNC $320.760.323 2.034 7.31 $157,609 6.883 34873 616 79.5
$4,384,996,537 25,284 100.00 $173,430 6,852 35441 615 79.5

CURRENT 20F % OF AVERAGE GROSS  REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
o]e] $4,270.928.993 24.462 97.40 3174.5%4 6.845 35446 615 79.6
NV $86,523.731 €52 1.97 §132.705 7.104 35257 645 7586
2H $27,543813 170 0.63 $162.022 7.084 35237 623 75.0
s $4,384,996,537 25,284 109.60 $173,430 6.852 35441 615 79.5

|

! CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LYY
1-120 $719.489 12 0.02 $59.957 7.758 117.20 61§ 85.8
121- 130 $101,347.732 1143 231 388.683 7.603 178.71 613 747
181 - 300 $12.141.263 155 0.28 $78.301 8.242 240.87 629 a0.5
301 - 330 $4,270.788.053 23.974 97.40 $178.142 6830 35894 615 79.6
{ $4,384,996,537 25,284 100.00 $173,430 6.852 35441 615 79.5 1
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Computational Materials For

MorganStanisy Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

Groas B )
CURRENY #20OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
FULL $2.641,410,822 16.002 50.24 $165.058 €829 35427 607 802
STATED INCOME $1,741,583,856 9273 W1 $187,812 5235 35484 €28 785
SIMPLE $2,001,859 9 0.05 222,829 6768 34368 608  78.1
[ $4,384,996,537 25,284 100.60 $173,430 6.852 354.41 615 79.5 _I

CURRENT #0OF % QOF AYERAGE GROSS REMG. ORIG

' DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTy
Unxnewn $687,842 10 c.c2 $68.784 B8.026 3512 §5.3
301. 820 $4,366,651 L] 0.10 $181.944 5.857 354.88 804 65,7
731 - 800 $18.224,642 as 042 $224.996 5993 35550 788 738
751 - 780 $40.996.340 183 0.92 $224.024 5935 386114 TN 754
741 -760 $57.022404 274 1.30 $208.111 6.067 256.31 749 78.0
721740 $83,997,431 432 1.92 $134.438 6.157 J55.88 729 815
701 -720 $142,855.228 752 .26 $189.967 6.221 38542 710 81.0
631 - 700 $230,672,111 1250 5.26 $184,538 6.319 354.05 690 816
§81-830 $375,625.831 2,074 8.57 $181,112 6.461 8177 870 81.7
$41- 360 $535,790,839 2,984 12 $179,555 6.601 35428 650 81.8
821 -840 $529,703,875 2,941 12.08 $180.110 6.697 35433 631 821
801 - 820 $567,754,904 3.240 1295 $175.233 6906 318437 BM 81.8
581 - 800 $457,103,35) 2,960 11.34 $167,840 7.053 35400 591 806
551 - 530 $420,990,718 2515 9.80 $167,392 7.097 35404 570 775
541 - 550 $360,127.522 2,263 821 $159.137 7297 35374 551 75.9
521 -540 8312915938 1,979 7.14 $158.118 7436  185.02 531 734
501 - 520 $194,772,951 1.255 444 $155,138 7800  356.00 §12 721
<= 500 $11.387.857 &7 026 . $169.958 7.970 358.24 498 T2.4
i $4,334,996,537 25,284 400.00 $173,430 6.852 15441 615 79.5

CURRENT # OF % OF AVERAGE GROSS REMG, ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FICO LTV
A T $3,629,4272,808 20,387 8277 $178.026 8754 35452 626 608
A- $215.853,392 137 4.92 $183.974 7075 353.44 576 75.6
8 $302.429.147 1,373 &90 $153.284 © 7.28% 353.72 565 74.6
C $187.7456,904 1,251 4.28 $150.077 7.537 3154.41 556 701
c- $34.017660 250 078 $136.079 7787 35450 555  66.2
0 $15426626 108 035 $145.534 7.643 35483 547 600
[ $4,384,996,537 25,2584 100.00 $173,430 8.852 154.41 615 79.5 j
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate

ARM and Fixed

$4,384,996,537

Detailed Report

REMG.

CURRENT #0OF % OF AVERAGE GROSS ORG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FIKKO LTV
[ $1,199,869,504 7,178 27.35 $167.159 7.178 25288 6802 79.2
3 $1,596,193 9 0.04 $177.355 7.510 358.70 €32 8.7
12 $222,852,291 1,009 5.08 $220,83% 6.768 15574 825 78.0
24 $551,429,803 2,905 1258 $189.821 6.764 38723 620 80.9
38 $1,916,749,200 11,469 4371 $167.124 6748 1561t 618 80.9 )
&0 $492,499,546 2714 11.23 $181.465 6.594 4773 &7 . -742
—
1 $4,384,996,537 25,284 100,00 $173,430 5952 3S4.41 815 195

WA CURRENT 2 OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION MTR BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
c-8 6 $200,500 2 0.01 $100,250 6434 16000 6Ot 90.6
7-12 12 $613,176 2 0.02 $306.588 8038 781 609 71t
13-18 17 $25.009.140 185 077 $151.571 7.708 35234 s86 205
19 -24 23 $527,724,653 2,925 1B8.31 $180,419 6873 3RS 620 81.5
25-31 3N 8125553448 789 3.88 $163.268 6.806 35461 834 795
32-37 35 $2.555.658.907 14,545 79.01 $175,707 6.869 35923 609 81.3
]‘7 $3,234,759,823 18,408 100.00 §175,726 6.874 35389 612 31.2

AVERAGE

CURRENT  #OF % OF REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
1.001-2.060 $97.524 1 0.00 $97.524 7.250 - 359.0¢ 675 800
2.0C1 - 3.0C0 $1.815,364 7 0.05 $230.909 §.251 35255 663 793
3.001 - 4.0C0 $61,079,076 248 1.89 $246.287 4.918 35933 674 78.8
4001 - 5.000 $363.250,489 1,684 11.23 $215,707 5674  359.20 647 782
5.001 - 6.000 $941,095765 4,959 28.09 $189.775 5464 35884 620 73.9
8.001-7.000 §946,875,440 5510 29.27 $171,847 7033 35878 606 81.9
7.001-8.000 $642.378.917 4068 19.86 $157.910 7.550 35389 584 843
8.001 - 9.000 $232.076,383 1.536 717 $151.091 7.963 35885 sa3 a2y
8.001 - 10.00C $39,378,796 324 1.22 $121.539 9.030 3875 §73 838
10.001 - 11.0CO $5,519,731 57 0.17 $96,838 10079 35899 5SSO 1.3
11031 . 12000 $1.276.382 12 0.04 $106,368 10.867 35385 598 337
12,001 - 13,000 $114,887 2 0.00 $57,443 10,418 359.50 3528 74
6.400 $3,234,759,823 18,408 100.00 $175,726 6.874 35389 €12 81.2 —‘
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,396,537
Detailed Report

CURAR

CURRENT #0OF % OF AVERAGE GROSS REMG. ORIG j

DESCRIFTION BALANCE LOANS TOTAL BALANCE WAC TERM FiCO LTV
<=3.000 $195,500 1 0.0 $195,500 5.875 35900 628 85.0
9.001 - 10.000 $343,598 4 0.03 $210.899 5587 35935 &7 83.0
10.001 - 10.500 $6,187,560 28 0.19 $220.984 4965 35830 689 79.8
10.501 - 11.000 326,565,626 133 0.82 $199,742 5.022 35813 694 80.5
11.001-11.500 $50,473,866 262 1.58 $192,643 5362 35787 678 799
11.501-12.000 $145485.661 729 4.50 $199.589 5.589  137.85 683 781
12.001 - 12,500 $243.061.837 1,174 7.5 $207,037 5.801 35346 648 794
12.501 - 13.000 $509,151,416 2,513 15.74 $202.607 6.142 35882 632 793
13.001 - 13.500 $638,960,403 3234 19.7% $197.578 5.479  389.09 &1t 797
13.501 - 14.000 $610.627,592 3.508 18.83 - $174.067 6.963 359.02 800 81.3
14.001 - 14,500 $387.823.378 2.383 11.99 $162,405 7447 35908 59§ 834
14.501 - 15.000 $303.095,133 1,966 8.37 $154,168 7.913  358.00 s87 84.8
15.001 - 15.500 $147,360.250 1,061 4.56 $138,888 8402 359.04 578 84.5
15.501 - 16.000 $92.444,473 718 2.86 §129,753 8.872 3590t 573 8s.0
16.009 - 16.500 8373848679 20 1.15 $116,733 9.348 35896 570 84.8
16.501 - 17.000 $20,671.815 188 0.64 $109,956 9.826 358.87 564 83.1
17.001 - 17,500 $6,350,765 68 0.20 $93.394 10320 359.07 552 80.7
17.501 - 18.000 $3.284.701 45 0.10 $72.994 10382  359.11 554 8.0
18.001 - 18.500 $2,453,086 36 0.08 $63,141 11338 35947 550 78.3
13.501 - 19.000 $2,149,455 23 eXeid $74.119 119833 39916 B0 834
18.001 - 13.500 $219.001 3 0.01 $73.000 12.187 35951 S30 741
\1648 $3,234,753,823 18,408 100.00 $475,726 6874 35839 612 81.2 \

1 CURRENT #0F  %OF AVERAGE  GROSS REMG. ORIG j
DESCRIPTION BALANCE LOANS TOTAL  BALANCE  WAC  TERM FICO LTV
1.000 $18.012847 113 056 $159.406 7602 35880 97 814
1125 5195500 1 001 $196,500 5875 35900 628 850
1.500 $2.317.59%,197 12,805 71.65 $180,992 6863 35939 606 81
2,000 $33.749.035 209 1.04 $161.479 8.943 35872 622 820
3.000 $364.412475 5274 2672 $163.901 6.836 35753 626 815
3180 $100,244 1 Q.0¢ $100.244 8.825 353.00 553 850
3300 sMazr 1 0.00 $71.127 5850 35900 643 B0
3.380 $143.765 1 0.00 $143.765 7.040 35800 588  87.7
6.000 $343.720 2 0.01 $171.860 “7.21s 35800 689 80.0
7,000 $134912 1 0.00 $134,912 8150 35000 598  90.0
{ $1.234,759,823 18,408  100.00 $175,726 6874 358.8% 612 812 J
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

- Morga

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report
CURRENT # OF % OF AVERAGE GROSS REMGC. QRIG
OESCRIPTION BALANCE LOANS TOTAL BALANCE wac TERM FICO LTV
1.000 $789.485,862 4.888 24.41 $162,175 8910 35749 626 81.7
120 $1,088,362 7 .03 $182620 8.882 35379 642 84.2
1.500 $2,441,011,390 13.514 75.46 $180.628 6.863 359.34 607 81.14
2.000 $2.443,947 13 0.08 $187.996 7.189 358.83 630 79.4
300 $693,963 s 0.02 $138.733 8.876 353.00 666 91.8
4500 $73.500 1 0.00 $76,500 6.900 380.00 €81 - 793
f
[ $3,234,759,823 18,408 100.00 $175,728 6.874 358.89 612 81.2 ‘l

CURRENT #OF % OF AVERAGE GROSS REMG. ORIG

DESCRIPTION BALANCE LOANS TOTAL BALANCE WAC TERM FICO LTV
2001 -3.000 $1,035,000 10 0.3 $103,5¢0 5953 35781 &7 79.2
3.001 - 4.000 $3,159,975 13 0.10 $243.075 5.595 358.20 661 8.9
4.001-5.000 $75.434,683 225 2313 $232,107 4898  338.01  §77 79.0
5.001 - 8.000 $647,028,328 3,024 20.00 $213.964 573 33895 645 788
6.001 - 7.000 $1,329,080,139 7,040 41,09 $188,790 6.585 33893 612 80.2
7.001-8.000 $788,483,173 4,952 24.38 §159.225 7.547  338.82 596 83.7
3.001 - 3.CCO 300,159,215 2,208 9.28 $138.088 8498 35873 577 84.4
9.0C1 - 12.000 $§74,353079 8338 2.30 $118.541 9.474 33385 569 84.4
>12.000 $16,026.250 200 0.50 $80.131 10.838  333.04 555 80.5
{l $3,234,758,823 18,408 100,00 $175,726 6.874 35889 612 81.2

CURRENT 20OF % OF AVERAGE GROSS  REMG. ORIG

| oESCRIPTION BALANCE LOANS TOTAL BALANCE WAC  TERM FicO LTV
11754 $300.500 2 .01 $100.250 8484 36000 601 906
0vos $117,564 1 0.00 $117.564 9250 347.00 529 80.0
0%/05 $970.825 2 0.03 8485413 7319 34849 sS88 719
06705 $1.825470 13 0.06 $140.421 7815 34859 S8 823
07785 $1455464 14 0.04 $103.962 7018 35089 603  60.3
owes $1.665070 13 0.05 $128.082 7360 35168 565 792
09705 $7.159.87 47 0.22 5152340  7.890 35235 589 784
1005 $8,355505  S2 0.26 $160.6283 7.669 35271 580 82.0
1CS $10777385 75 0.33 $143858 7429 35462 &0 815
12:05 $25381.215 127 0.78 $199.853 5.847 35504 640  B2.0
D1Cs $24944304 148 0.77 $170.851 7.080 35600 812 790
0206 $22.7638% 137 .70 $166,195 7353 3702 617 m29
0306 $108.144,886 666 334 $162.330 7078 35303 620 824
04/06 $226,794.204 1199 7.01 $189,153 5.814 35001 615 813
0506 $112536.333 600 3.49 $188.371 5866 360.00 622 813
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Computational Materials For

Countrywide Asset-Backed Certificates, Series 2004-5

Aggregate
ARM and Fixed $4,384,996,537
Detailed Report

CURRENT #0OF  %OF AVERAGE  GROSS REMG. ORIG
DESCRIPTION BALANCE LOANS TOTAL BALANCE waC TERM FICO LTV
ce.c6 $804,094 4 6.02 $201,024 8.088 34930 576 76.0
07,58 $510.111 4 0.02 $127,528 6838 35050 606 78.7
08/C8 $804.667 ? 0.02 $114,952 7.670 35162 570 835
0s/Cs $6,591,809 k&) 0.20 $199.752 6.655 35240 610 74.5
%] $11,735,633 7 0.36 $152,411 7.217 35354 621 81.5
11426 $39.356,567 286 122 $137.610 7.013 35485 833 798
1228 $106,605,932 661 3.30 $161,280 6778 38533 638 79.9
0107 §79.045.358 486 2.44 $162,645 6692 356.29 639 80.3
[o¥Yexe $53.801,650 283 1.66 $190,112 6.858  357.03 620 81.0
ixtivs $123,879,135 758 3.83 $163.429 7311 35807 606 324
cyver $1.114,953,881 6,288 .47 $177.371 6898 38901 609 87
007 $1.142,172,237 6423 35.31 $177.225 6.798  360.00 606 80.9
c60? $951,280 6 0.03 $158.547 6.707  380.00 611 827

$3,234,759,823 18408  100.00 $175,726 6.874 35883 612 81.2 1
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