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SIGNATURES

Pursuant to the requirements of the Securities Exchange Act of 1934, the registrant has
duly caused this report to be signed on its behalf by the undersigned thereunto duly authorized.

Dated: («\’\aﬁ 25,2004

AMERIQUEST MORTGAGE
SECURITIES INC.

Name: John P Grazer
Title: @F@
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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT iS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX

Exhibit No. Description Format
99.1 Computational Materials P*

* The Computational Materials have been filed on paper pursuant to a continuing hardship
exemption from certain electronic requirements.
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AMSI_RS - Price/Yield - M6

Balance $7,500,000.00 Delay 0 Index LIBOR_1MO [0
Coupon 56 _ Dated 6/4/2004 Mult / Margin  1/4.50

Settle 6/4/2004 First Payment 7/25/2004 Cap/Floor  999/0
Assume LIBOR Fwd

35% severity
run to maturity

triggers hit
12 mo lag
TABLE 1
75 PPC 100 PPC 150 PPC
Price Default Curve 1 Default Curve 1 Default Curve 1 Price
Disc Margin Disc Margin Disc Margin
WAL 14.70 1117 7.21 WAL
Principal Window 08/25/2018 - 08/25/2019 03/25/2015 - 01/25/2016 05/25/2011 - 11/25/2011 Principal Window

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solely by (¢
acting as agent for the issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, fimited in nature ¢
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectus. Unde
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor may an offer lo buy be accepte



WAC 7.37 WAM
NET 6.867849 WALA

LIBOR Fwd
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 2
75 PPC 100 PPC 150 PPC
Default Curve 2 Default Curve 2 Default Curve 2
Disc Margin

Disc Margin Disc Margin

a4

58

14.29 10.90 7.07
03/25/2018 - 03/25/2019  11/25/2014 - 09/25/2015 03/25/2011 - 10/25/2011

352

75 PPC

Price Defauit Curve 3
Disc Margin
79

WAL 13.50

Principal Window 06/25/2017 - 06/25/2018

CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its aff
and subject to completion or amendment. CSFBC makes no representation that the above referenc
fer no circumstances shall the information presented constitute an offer to sell or solicitation of an of

«ed prior to the delivery of a final prospectus relating to the securites,



LIBOR Fwd
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 3
100 PPC 150 PPC
Default Curve 3 Default Curve 3
Disc Margin g

Disc Margin

10.38 7.90
05/25/2014 - 03/25/2015 11/25/2011 - 10/25/2012

LIBOR Fwd + 200
35% severity
run to maturity
triggers hit
12 mo lag

TABLE 4
75 PPC 100 PPC
Price Default Curve 4 Default Curve 4
Disc Margin Disc Margin

Trre——

34

WAL 14.75 11.19
Principal Window 08/25/2018 - 08/25/2019 03/25/2015 - 01/25/2016




150 PPC
Default Curve 4

767
10/25/2011 - 05/25/2012

LIBOR Fwd + 200
35% severity
run to maturity
triggers hit
12 mo lag

TABLE 5
75 PPC 100 PPC 150 PPC

WAL 14.33 11.82 8.76
Principal Window 03/25/2018 - 04/25/2019 10/25/2015 - 11/25/2016 08/25/2012 - 11/25/2013




LIBOR Fwd + 200
35% severity
run to maturity

WAL

Principal Window 05/25/2023 - 04/25/2030

9.04

6.01

triggers hit
12 mo lag
TABLE 6
75 PPC 100 PPC 150 PPC
Price Default Curve 6 Default Curve 6 Default Curve 6
Margin Disc Margin Disc Maigiﬂ

2.16

8.30
JINA - JINA  05/25/2016 - 05/25/2034
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Fwd Curves

Fwd Curves

1 month LIBOR 6 month LIBOR

1.10000
1.24940
1.43430
1.61190
1.82610
1.93340
2.16890
2.28340
2.38870
2.65670
2.72290
2.87120
2.94280
3.08210
3.22510
3.36860
3.49530
3.63240
3.76760
3.89550
4.03080
4.15710
427740
4.40840
4.21740
4.31110
4.41260
4.51380
4.60740
4.70360
4.79800
4.89550
4.99150
5.07250
5.16040
5.25040
4.96270
5.02910
5.09750
5.16570
5.23430
5.30260
5.36070
542710
5.49160
5.54690
5.60850
5.65900
5.45620

1.53380
1.71110
1.87950
2.04560
2.21120
2.36000
2.53200
2.65380
2.78960
2.94390
3.05690
3.18330
3.31390
3.44870
3.58700
3.73410
3.85510
3.98890
4.12760
4.20030
427170
4.34040
4.38800
4.45330
4.50810
4.60090
4.70330
4.80150
4.89020
4.98530
5.08040
5.10790
5.13350
5.15140
5.16790
5.18160
5.18880
5.25420
5.32460
5.38890
5.45220
5.562090
5.57950
5.59560
561020
5.62090
5.63250
563730
5.64290



50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
o1
92
93
94
95
96
97
98
99
100
101

5.50590
5.55490
5.60390
5.65070
5.69390
5.74090
5.78600
5.82730
5.86720
5.90920
5.94990
5.79330
5.82810
5.86080
5.89620
5.92890
5.96080
5.99320
6.02490
6.05700
6.08450
6.11440
6.14070
6.03800
6.06280
6.08720
6.11190
6.13510
6.16060
6.18230
6.20350
6.22730
6.24570
6.26650
6.28540
6.15610
6.17280
6.10170
6.20780
6.22210
6.23890
6.25320
6.26790
6.28320
6.29540
6.30930
6.32250
6.28110
6.29190
6.30390
6.31510
6.32670

5.69300
5.73990
5.78560
5.83270
5.87390
5.91760
592710
5.93380
5.83970
5.94640
5.94820
5.95100
5.98700
6.01900
6.05460
6.08440
6.11460
6.14520
6.15330
6.15940
6.16600
6.17170
6.17460
6.18030
6.20330
6.22710
6.25280
6.27260
6.29470
6.31590
6.31190
6.30640
6.29970
6.29520
6.28730
6.28090
6.29610
6.31270
6.32970
6.34260
6.35810
6.37240
6.37740
6.38110
6.38500
6.38930
6.39290
6.39460
6.40480
6.41760
6.42680
£.43490



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
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153

6.33750
6.34560
6.35720
6.36580
6.37230
6.38370
6.39000
6.38910
6.39760
6.40460
6.41120
6.41810
6.42460
6.43000
6.43710
6.44220
6.44540
6.45270
6.45590
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.44580
6.45400
6.46200
6.46900
6.47540
6.48330
6.48920
6.49510
6.50160
6.50940
6.51550
6.51980
6.52640
6.53120
6.53460
6.563670
6.53900
6.54390
6.54390
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54530
6.54580
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54530
6.54590
6.54500
6.54590
6.54590
6.54530
6.54590
6.54590
6.564590
6.54590
6.54590



154
155
156
1567
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205

6.44710
£.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54690
6.54590
6.54590
6.54590
6.54590
6.54530
6.64590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



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
291
292
293
294
295
296
297
298
299
300
301
302
303
304
305
306
307
308
309

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54500



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
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355
356
357
358
359
360

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
£.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.564580
6.54590
6.54590
6.54590
6.54590



Scenario #1
100% PPC
5CDR

50% Severity

100% Advances

12 mo Lag
Triggers Fail
FWD LIBOR

Period
Total

Date

0 Jun04,04
1 Jul25,04
2 Aug25,04
3 Sep25,04
4 Oct25,04
5 Nov25,04
6 Dec25,04
7 Jan25,05
8 Feh25,05
9 Mar25,05
10 Aprz5,05
11 May25,05
12 Jun25,05
13 Jul25,05
14 Aug25,05
15 Sep25,05
16 Oct25,05
17 Nov25,05
18 Dec25,05
19 Jan25,06
20 Feb25,06
21 Mar25,06
22 Apr25,06
23 May25,06
24 Jun25,06
25 Julzb,06
26 Aug25,06
27 Sep25,06
28 Oct25,06
29 Nov25,06
30 Dec25,06
31 Jan25,07
32 Feb25,07
33 Mar25,07
34 Apr25,07
35 May25,07
36 Jun25,07

4.32
5.15
4.95
4.84
455
4.51
4.19
4.07
4.24
3.68
3.71
3.46
3.49
3.24
3.09
3.06
2.80
279
2.52
2.38
267
2.10
213
3.32
3.66
3.40
3.29
3.34
3.08
3.88
3.60
3.50
3.93
3.30
3.39
3.63

Scenario #2
150% PPC
5CDR

50% Severity

100% Advances

12 mo Lag
Triggers Fail
FWD LIBOR

Period
Total

Date

0 Jun04,04
1 Jui25,04
2 Aug25,04
3 Sep25,04
4 Oct25,04
5 Nov25,04
6 Dec25,04
7 Jan25,05
8 Feb25,05
9 Mar25,05
10 Apr25,05
11 May25,05
12 Jun25,05
13 Jul25,05
14 Aug25,05
15 Sep25,05
16 Oct25,05
17 Nov25,05
18 Dec25,05
19 Jan25,06
20 Feb25,086
21 Mar25,06
22 Apr25,06
23 May25,06
24 Jun25,06
25 Jul25,086
26 Aug25,06
27 Sep25,06
28 Oct25,06
29 Nov25,06
30 Dec25,06
31 Jan25,07
32 Feb25,07
33 Mar25,07
34 Apr25,07
35 May25,07
36 Jun25,07

4.32
5.14
4.95
4.83
453
4.49
4.17
4.04
4.21
3.65
3.68
3.42
3.45
3.19
3.04
3.01
2.74
2.72
2.44
2.30
259
2.00
2.02
3.13
3.45
3.18
3.05
3.09
2.81
3.55
3.25
3.13
3.55
2.89
2.96
3.13

Scenario #3
100% PPC

5 CDR

50% Severity

100% Advances

12 mo Lag
Triggers Fail

FWD LIBOR + 200

Period
Tota!
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37 Jul25,07

38 Aug25,07
39 Sep25,07
40 Oct25,07
41 Nov25,07
42 Dec25,07
43 Jan25,08
44 Feb25,08
45 Mar25,08
46 Apr25,08
47 May25,08
48 Jun25,08
49 Juli25,08

50 Aug25,08
51 Sep25,08
52 Oct25,08
53 Nov25,08
54 Dec25,08
55 Jan25,09
56 Feb25,09
57 Mar25,09
58 Apr25,09
59 May25,09
60 Jun25,09
61 Jul25,09

62 Aug25,09
63 Sep25,09
64 Oct25,09
65 Nov25,09
66 Dec25,09
67 Jan25,10
68 Feb25,10
69 Marz5,10
70 Apr25,10
71 May25,10
72 Jun25,10
73 Jul25,10

74 Aug25,10
75 Sep25,10
76 Oct25,10
77 Nov25,10
78 Dec25,10
79 Jan25,11
80 Feb25,11
81 Mar25,11

4.08
3.82
3.74
3.85
3.59
3.95
3.70
3.62
3.94
3.48
3.61
3.43
3.80
3.55
3.49
3.63
3.37
3.68
3.42
3.36
3.93
3.26
3.41
3.20
3.53
3.28
3.23
3.38
3.13
3.41
3.16
3.12
3.72
3.04
3.21
3.01
3.29
3.05
3.01
3.19
2.94
3.19
2.95
2,94
3.55

37 Jul25,07

38 Aug25,07
39 Sep25,07
40 Oct25,07
41 Nov25,07
42 Dec25,07
43 Jan25,08
44 Feb25,08
45 Marz5,08
46 Apr25,08
47 May25,08
48 Jun25,08
49 Jul25,08

50 Aug25,08
51 Sep25,08
52 Qct25,08
53 Nov25,08
54 Dec25,08

3.55
3.27
3.16
3.256
2.95
3.26
2.96
2.85
3.15
2.65
2.76
2.53
2.88
2.58
248
2.59
2.28
2.54

37
38
39
40
41
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81



Date

Jun04,04
Jul25,04

Aug25,04
Sep25,04
Oct25,04
Nov25,04
Dec25,04
Jan25,05
Feb25,05
Mar25,05
Apr25,05
May25,05
Jun25,05
Jul25,05

Aug25,05
Sep25,05
Oct25,05

Nov25,05
Dec25,05
Jan25,06
Feb25,06
Mar25,06
Apr25,06

May25,06
Jun25,06
Jul25,06

Aug25,06
Sep25,06
Oct25,06
Nov25,06
Dec25,06
Jan25,07
Feb25,07
Mar25,07
Apr25,07

May25,07
Jun25,07

432
3.12
2.93
2.88
2.83
2.56
217
2.06
2.42
1.68
1.78
1.47
1.66
1.25
1.10
1.12
0.81
0.85
0.54
0.41
0.82
0.18
0.22
1.21
1.60
1.29
1.18
1.29
0.98
1.80
1.47
1.36
1.98
1.17
1.31
1.66

Scenario #4
150% PPC

5 CDR

50% Severity

100% Advances

12 mo Lag
Triggers Fail

FWD LIBOR + 200

Period
Total

Date

0 Jun04,04
1 Jul25,04
2 Aug25,04
3 Sep25,04
4 Oct25,04
5 Nov25,04
6 Dec25,04
7 Jan25,05
8 Feb25,05
9 Mar25,05
10 Apr25,05
11 May25,05
12 Jun25,05
13 Jul25,05
14 Aug25,05
15 Sep25,05
16 Oct25,05
17 Nov25,05
18 Dec25,05
19 Jan25,06
20 Feb25,06
21 Mar25,06
22 Apr25,06
23 May25,06
24 Jun25,06
25 Jul25,06
26 Aug25,06
27 Sep25,06
28 Qct25,06
29 Nov25,06
30 Dec25,06
31 Jan25,07
32 Feb25,07
33 Mar25,07
34 Apr25,07
35 May25,07

36 Jun25,07

4.32
3.12
2.92
2.87
2.52
2.54
2.16
2.04
2.40
1.66
1.75
1.44
1.54
1.22
1.06
1.08
0.77
0.80
0.50
0.38
0.75
0.16
0.18
1.04
1.41
1.09
0.97
1.07
0.75
1.50
1.17
1.05
1.63
0.84
0.96
1.23



Jul25,07

Aug25,07
Sep25,07
Oct25,07
Nov25,07
Dec25,07
Jan25,08
Feb25,08
Mar25,08
Apr25,08
May25,08
Jun25 08
Jul25,08

Aug25,08
Sep25,08
Oct25,08

Nov25,08
Dec25,08
Jan25,09
Feb25,09
Mar25,09
Aprz5,09

May25,08
Jun25,09
Jul25,09

Aug25,09
Sep25,09
Oct25,09

Nov25,09
Dec25,09
Jan25,10
Feb25,10
Mar25,10
Apr25,10

May25,10
Jun25,10
Jui25,10

Aug25,10
Sep25,10
Oct25,10

Nov25,10
Dec25,10
Jan25,11

Feb25,11

Mar25,11

2.18
1.85
1.77
1.94
1.61
2.50
2.16
2.08
2.54
1.92
2.12
2.43
2.89
2.55
2.48
2.69
2.34
2.60
2.25
218
2.98
2.06
2.28
1.93
2.36
2.01
1.85
2.19
1.83
2.07
1.71
1.65
2.50
1.53
1.78
1.42
1.81
1.45
1.40
1.66
1.30
1.57
1.21
1.16
2.06

37 Jul25,07

38 Aug25,07
39 Sep25,07
40 Oct25,07
41 Nov25,07
42 Dec25,07
43 Jan25,08
44 Feb25,08
45 Mar25,08
48 Apr25,08
47 May25,08
48 Jun25,08
49 Jul25,08

50 Aug25,08
51 Sep25,08
52 Oct25,08
53 Nov25,08

54 Dec25,08

1.70
1.36
1.27
1.41
1.08
1.85
1.49
1.38
1.82
1.17
1.34
1.55
2.00
1.62
1.63
1.73
1.34
1.59



AMSI_RS - Price/Yield - M6

Balance $7,500,000.00 Delay 0 Index LIBOR_1MO | 0
Coupon 56 Dated 6/4/2004 Mult / Margin  1/4.50
Settle 6/4/2004 First Payment 71252004 Cap/Floor  999/0
Assume LIBOR Fwd
35% severity
run to maturity
triggers hit
12 mo lag
TABLE1
75 PPC 100 PPC 150 PPC
Price Default Curve 1 Default Curve 1 Default Curve 1
Disc Margin Disc Margin Disc Margin

51

WAL 14.70 1147 72 WAL
Principal Window 08/25/2018 - 08/25/2019 03/25/2015 - 01/25/2016 05/25/2011 - 11/25/2011 Principal Window

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solely by
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited in nature
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectus. Unde
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor may an offer to buy be accepte



WAC 7.37 WAM
NET 6.867843 WALA

LIBOR Fwd
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 2
75 PPC 100 PPC 150 PPC
Default Curve 2 Default Curve 2 Default Curve 2

Disc Margin Disc Margin Disc Margin
erminy gz s T T

14.29 10.90 7.07
03/25/2018 - 03/25/2019  11/25/2014 - 09/25/2015 03/25/2011 - 10/25/2011

18]

352

75 PPC
Price Default Curve 3

WAL 13.50
Principal Window 06/25/2017 - 06/25/2018

CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its aff
and subject to completion or amendment. CSFBC makes no representation that the above referenc
fer no circumstances shall the information presented constitute an offer fo sell or solicitation of an of

ed prior 1o the delivery of a final prospectus relating to the securites.



LIBOR Fwd
35% severity
run to maturity
triggers hit
12 mo lag

TABLE 3
100 PPC 150 PPC
Default Curve 3 Default Curve 3
Disc Margin Disc Margin

10.38 790
05/25/2014 - 03/25/2015  11/25/2011 - 10/25/2012

LIBOR Fwd + 200
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 4
75 PPC 100 PPC
Price Default Curve 4 Defauit Curve 4
Disc Margin Disc Margin

7 w7

WAL 14.75 1119
Principal Window 08/25/2018 - 09/25/2019 03/25/2015 - 01/25/2016




LIBOR Fwd + 200
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 5
150 PPC 75 PPC 100 PPC 150 PPC
Default Curve 4 Price Default Curve 5 Default Curve 5 Default Curve 5
Disc Margin Disc Margin Margin

Disc
246.92

767 WAL 14.33 11.92 8.76
10/25/2011 - 05/25/2012 Principal Window 03/25/2018 - 04/25/2019  10/25/2015 - 11/25/2016 08/25/2012 - 11/25/2013




LIBOR Fwd + 200
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 6
75 PPC 100 PPC 150 PPC
Price Default Curve 6 Default Curve 6 Default Curve 6
Disc Margin ) Disc Margin i

AL 9.04 6.01 8.30
Principal Window 06/25/2023 - 04/25/2030 IINA - INA 05/25/2016 - 05/25/2034




AMSI_RS - Pricef/Yield - M5

Balance $9,000,000.00 Delay
Coupon 345 Dated 6/4/2004
Settle 6/4/2004 First Payment 712512004
Assume LIBOR Fwd
35% severity
run to maturity
triggers hit
12 mo lag
TABLE 1
75 PPC 100 PPC 150 PPC
Price Default Curve 1 Default Curve 1 Default Curve 1
Disc Margin Disc Ma

oy

571

WAL 13.68
Principal Window

08/25/2017 -08/25/2018

10.37

05/25/2014 - 03/25/2015

Disc Margin

6.68
11/25/2010 - 05/25/2011

.
448

LIBOR_1MO | 0

Mult / Margin  1/2.35

899/0

WAL

Principal Window

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solely by (
acting as agent for the Issuer or its affiliates in connection with the proposed transaction. All information contained herein is preliminary, limited in nature :
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectus. Unde
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor may an offer to buy be accepte



WAC 7.37 WAM
NET 6.867843 WALA

LIBOR Fwd
35% severity
run to maturity
triggers hit
12 mo lag

TABLE 2
75 PPC 100 PPC 150 PPC
Default Curve 2 Default Curve 2 Default Curve 2
Disc Margin Disc Margin Disc Margin

13.29 10.11 6.55
03/25/2017 - 03/25/2018 02/25/2014 - 11/25/2014 09/25/2010 - 03/25/2011

352

75 PPC
Price Default Curve 3

WAL 12.53
Principal Window 06/25/2016 - 06/25/2017

CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The preliminary desc
and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as describe
fer no circumstances shall the information presented constitute an offer to sell or soficitation of an offer to by nor shall there be any sale of seci

ed prior to the delivery of a final prospecius relating to the securites.



LIBOR Fwd
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 3
100 PPC 150 PPC
Default Curve 3 Default Curve 3
Disc Margin Disc Margin

9.62 7.09
09/25/2013 - 05/25/2014  02/26/2011 - 11/26/2011

LIBOR Fwd + 200
35% severity
run to maturity

triggers hit

12 mo lag

TABLE 4

75 PPC 100 PPC

Price Default Curve 4 Default Curve 4

Disc Margin Disc Margin
(T ou 53 AT
WAL 13.72 10.39
Principal Window 08/25/2017 - 08/25/2018 05/25/2014 - 03/25/2015

cription of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
«ed in any scenario. The above analysis alone is not intended to be a prospectus
surities in any jurisdiction in which such offer, solicitation or sale would be



LIBOR Fwd + 200
35% severity
run to maturity
triggers hit
12 mo lag

150 PPC
Default Curve 4
Disc Margin

0.61

7.05
03/25/2011 - 10/25/2011

WAL

Principal Window 04/25/2017 - 03/25/2018 11/25/2014 - 10/25/2015 09/25/2011 - 08/25/2012

75 PPC

Default Curve 5 Default Curve 5 Default Curve 5

Disc Margin
0

13.33

TABLE 5
100 PPC

Disc Margin

150 PPC

Disc Margin

3

10.83

7.70




LIBOR Fwd + 200
35% severity
run to maturity

triggers hit
12 mo lag
TABLE 6
75 PPC 100 PPC 150 PPC
Price Default Curve 6 Default Curve 6 Default Curve 6

Disc Margin Disc Margin

WAL 17.37 16.72

Disc Margin

Principal Window 06/25/2020 - 05/25/2023 06/25/2018 - 05/25/2034 (01/25/2013 -

9.88
05/25/2016




Ameriquest 2004-R5

FOR INTERNAL DISTIBUTION ONLY

R5 R5
Prepayment Speed 100 PPC 100 PPC
Losses CDR CDR
Loss Severity 35% 35%
Lag 12 12
LIBOR FWD FWD + 200
Triggers Fail Fail
Optional Redemption To Mat To Mat
Class A4
CDR Muttiple 34.21 CDR 28.80 CDR
Principal Writedown 0.00 (0.00%) 0.00 (0.00%)
Cum Loss 205,129,713.25 (20.51%) 187,235,045.28 (18.72%)
Cum Default 580,211,495.46 (58.02%) 529,686,483.51 (52.97%)
Class M5
CDR Muitiple 9.16 CDR 5.90 CDR
Principal Writedown 0.00 (0.00%) 0.00 (0.00%)
Cum Loss 86,126,850.08 (8.61%) 59,998,245.82 (6.00%)
Cum Default 243,515,373.16 (24.35%) 169,661,492.35 (16.97%)
Class M6
CDR Multiple 8.39 CDR 5.14 CDR
Principal Writedown 0.00 (0.00%) 0.00 (0.00%)
Cum Loss 80,303,051.13 (8.03%) 53,274,867.23 (5.33%)
Cum Default 227,038,729.83 (22.70%) 150,640,603.48 (15.06%)

This information is being provided in response to your specific request for information. The information h
CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its
lying assests has not been independently verified by CSFBC. CSFBC is not acting as agent for the Issuer «
transaction. All information contained herein is preliminary, limited in nature and subject to completion or
the above referenced seurity will actually perform as described in any scenario. The above analysis alone
investment decision with respect to the security should be made by you based solely upon the informatioi
circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nc
any jurisdiction in which such offer, solicitation or sale would be unlawful prior to registration or qualifica
jurisdiction. The securities my not be sold nor may an offer to buy be accepted prior to the delivery of a fir



OO ~NOoh WN-=

Fwd Curves

Fwd Curves

1 month LIBOR 6 month LIBOR

1.10000
1.24940
1.43430
1.61190
1.82610
1.93340
2.16890
2.28340
2.38870
2.65670
2.72290
2.87120
2.94290
3.08210
3.22510
3.36860
3.49530
3.63240
3.76760
3.89550
4.03080
4.15710
4.27740
4.40840
4.21740
4.31110
4.41260
4.51380
4.60740
4.70360
4.79800
4.89550
4.89150
5.07250
5.16040
5.25040
496270
5.02910
5.09750
5.16570
5.23430
5.30260
5.36070
542710
5.49160
5.54690
5.60850
5.65900
5.45620

1.53380
1.71110
1.87950
2.04560
2.21120
2.36000
2.53200
2.65380
2.78960
2.94390
3.05690
3.18330
3.31380
3.44970
3.58700
3.73410
3.85510
3.98890
4.12760
4.20030
4.27170

4.34040

4.39800
4.45330
4.50810
4.60090
4.70330
4.80150
4.89020
4.98530
5.08040
5.10790
5.13350
5.16140
5.16790
5.18160
5.18880
5.25420
5.32460
5.38890
5.45220
5.62090
5.57950
5.59560
5.61020
5.62090
5.63250
5.63730
5.64290



50
51
52

53

54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
71
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
89
90
91
92
93
94
95
96
97
98
99
100
101

5.50690
5.55490
560390
5.65070
5.69390
5.74090
5.78600
5.82730
5.86720
5.90920
5.94990
5.79330
5.82810
5.86080
5.89620
5.92890
5.96080
5.99320
6.02490
6.05700
6.08450
6.11440
6.14070
6.03800
6.06280
6.08720
6.11190
6.13510
6.16060
6.18230
8.20350
6.22730
6.24570
6.26650
6.28540
6.15610
6.17280
6.19170
6.20780
6.22210
6.23890
6.25320
6.26790
6.28320
6.29540
6.30930
6.32250
6.28110
6.29190
6.30390
6.31510
6.32670

5.69300
5.73990
5.78560
5.83270
5.87390
5.81760
5.82710
5.93380
5.93970
5.94640
5.94820
5.95100
5.88700
6.01900
6.05460
6.08440
6.11460
6.14520
6.15330
6.15940
6.16600
6.17170
6.17460
6.18030
6.20330
6.22710
6.25280
6.27260
6.29470
6.31590
6.31190
6.30640
6.29970
6.29520
6.28730
6.28090
6.29610
6.31270
6.32970
6.34260
6.35810
6.37240
6.37740
6.38110
6.38500
6.38930
6.39290
6.39460
6.40480
6.41760
6.42680
6.43490



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
139
140
141
142
143
144
145
146
147
148
149
150
151
152
153

6.33750
6.34560
6.35720
6.36580
6.37230
6.38370
6.39000
6.38910
6.39760
6.40460
6.41120
6.41810
6.42460
6.43000
6.43710
6.44220
6.44540
6.45270
6.45590
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.44580
6.45400
6.46200
6.46900
6.47540
6.48330
6.48920
6.49510
6.50160
6.50940
6.51550
6.51980
6.52640
6.53120
6.53460
6.53670
6.53900
6.54390
6.54390
6.564590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176
177
178
179
180
181
182
183
184
185
186
187
188
189
190
191
102
193
194
195
196
197
198
199
200
201
202
203
204
205

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54580
6.54590



206
207
208
209
210
211
212
213
214
215
216
217
218
219
220
221
222
223
224
225
226
227
228
229
230
231
232
233
234
235
236
237
238
239
240
241
242
243
244
245
246
247
248
249
250
251
252
253
254
255
256
257

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



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
291
292
293
294
295
296
297
298
299
300
301
302
303
304
305
306
307
308
309

6.44710
6.44710
6.44710
6.44710
8.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.564590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



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
341
342
343
344
345
346
347
348
349
350
351
362
353
354
355
356
357
368
359
360

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

. 6.44710

6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710
6.44710

6.54590
6.54590
6.54590
6.564590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54530
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54580
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.564590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590
6.54590



