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Item 5. QOther Events.

CITICORP MORTGAGE SECURITIES, INC.
REMIC Pass-Through Certificates, Series 2004-4

Attached as Exhibit I are the Computational Materials (as defined in the no-action letter dated
May 20, 1994 issued by the Securities and Exchange Commission to Kidder, Peabody Acceptance
Corporation I, Kidder, Peabody & Co. Incorporated and Kidder Structured Asset Corporation) and/or
Structural Term Sheets (as defined in the no-action letter dated February 17, 1995 issued by the
Securities and Exchange Commission to the Public Securities Association) prepared by Credit Suisse
First Boston LLC that are required to be filed pursuant to such letters.
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Howard Darmstadter
Assistant Secretary
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CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-4
Group 1
Pay rules
1. Pay the NAS priority amount to the 1N1.
2. Pay concurrently as follows:

a. 50% to the 181-183, 1FL1 prorata until retired.

b. 50% to the 154 and 1S5 sequentially until retired.
3. Pay concurrently as follows:

a. 50% to the 1S6 until retired.

b. 50% to the 1V1 and 121 sequentially until retired.
4, Pay the 1N1until retired.

121 Accretion Waterfall:

1. Pay to the 1V1 until retired.
2. Pay to the 1Z1 until retired.

Notes

Pxing Speed = 250 PSA.

Floaters = 1FL1 - 8%Cap, 1ML + 45bps, .45% Floor, 0 day delay, 1.10% Initial Libor
Inverse los = 1IN1 - 7.55% Cap, 7.55% - 1ML, 0% Floor, 0 day delay, 1.10% Initial Libor
NAS bonds = 1N1 standard 60 mo lockout. (Apply Shift to both Sched and Prepays)

Settlement = 06/30
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CMSI04-4G1BBG - Summary

Deal Summary Report

T ) ; Assumptions
Settiement 30-Jun-2004  Prepay 250 PSA
1st Pay Date 25-Jul-2004  Default 0COR

Recovery 0 months

Severity 0%
Tranche Rating Batance Coupon  Principal Avg Dur Yield
Name Window Life
1N1 50,000,000.00 5.5 07/09 - 04/34 11.78
154 152,610,000.00 5.5 07/04 - 09/10 313
185 16,493,000.00 5.5 09110 - 10711 6.76
151 51,243,333.00 5.5 07/04 - 10/11 349
152 51,243,333.00 5.25 07/04 - 10/11 3.49
183 51,243,334.00 5 07/04 - 10111 349
1FLY 15,373,000.00 1.55 07/04 - 10/11 349
HIN1 15,373,000.00 6.45 07/04 - 10/11 349
156 55,897,000.00 5.5 10111 - 04/34 1217
V1 25,084,000.00 5.5 07/04 - 07112 5.41
121 30,813,000.00 5.5 0712 -04/34 12.93
1B1 13,347,023.00 5.5 07/04 - 04/34 10.92

Treasury Swaps
Mat 6MO 2YR 3YR 5YR 10YR 30YR 6MO 2YR 3YR 5YR 10YR 30YR
Yid 1.070 2.533 3.142 3.877 4.726 5413  1.583 2.979 3.590 4.374 5.225 5.803

006007

$513,347,023.00

Spread Bench Price




CMSI04-4G1BBG

Collateral
WAC WAM Age WAL Dur
572 358 2 6.38 477

$@1bp Accrued NetNet Dated Notes
Int(M) (MM)  Date

01-Jun-04 FIX
01-Jun-04 FIX
01-Jun-04 FiX
01-Jun-04 FIX
01-Jun04 FiX
01-Jun-04 FIX
25-Jun04 FLT
25-Jun04 INV_IO
01-Jun04 FIX
01-Jun-04 FIX
01-Jun04 FIX
01-Jun-04 FIX

- 00008




CREDIT | FIRST
SUISSE | BOSTON

CMSI 044

Group 3

Pay rules

1. Pay the NAS priority amount to the 3N1.
2. Pay concurrently as follows:
a. 83.3333333344% to the 3S1, 352, 383, 384 AND 385, pro-rata until retired.
b. 16.6666666655% to the 3FL1, until retired.
3. Pay concurrently as follows:
a. 50% to 3S6, until retired
b. 50% as follows:
1. Pay the 3S7 until retired
2. Pay concurrently as follows:
a. 50.0010670309% to 388, until retired
b. 49.9989329691% to the 3V1, 3Z1, in that order until retired.
4, Pay the 3N1 until retired.

321 Accretion Waterfall:

1. Pay to the 3V1 until retired.
2. Pay to the 3Z1 until retired.

Notes

Pxing Speed = 250 PSA.

Floaters = 3FL1 ~ 8%Cap, 1ML + 45bps, .45% Floor, 0 day delay, 1.10% Initial Libor
inverse los = 3IN1 - 7.55% Cap, 7.55% - 1ML, 0% Floor, 0 day delay, 1.10% Initial Libor
NAS bonds = 2N1 standard 60 mo lockout. (Apply Shift to both Sched and Prepays)

Settlement = 06/30
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CMSI04-4G3BBG - Summary

Settlement
1st Pay Date

Tranche
Name
3N1
381
382
383
354
385
3FL1
3IN1
386
3s7
358
w1
KAl
3B1

Treasury

30-Jun-04
25-Jul-04

Rating Balance

50,000,000.00
49,732,333.00
49,732,333.00
49,732,333.00
49,732,333.00
49,732,335.00
49,732,333.00
49,732,333.00
75,803,000.00
28,944,000.00
23,430,000.00
10,514,000.00
12,915,000.00
13,347,023.00

Swaps

Deal Summary Report
Assumptions
Prepay 250 PSA Balance
Default 0CDBR $513,347,023.00
Recovery 0 months
Severity 0%
Coupon  Principal Avg Dur Yield Spread Bench Price
Window Life bp %
5.5 07/09 - 04/34 11.78
5.5 07/04 - 0610 3.06
5.25 07/04 - 06110 3.06
5 07/04 - 06110 3.08
4,75 07/04 - 0610 3.06
4.5 07/04 - 06110 3.06
1.55 07/04 - 06/10 3.06
6.45 07/04 - 06/10 3.06
5.5 06/10 - 04/34 10.72
5.5 06/10 - 08/12 6.99
5.5 08/12 - 04/34 13.03
5.5 07/04-03/13 5.65
5.5 03/13 - 04/34 13.61
5.5 07/04 - 04/34 10.92

Mat MO 2YR 3YR 5YR 10YR 30YR 6MO 2YR 3YR 5YR 10YR 30YR
Yid 1.160 2.662 3.197 3.910 4.750 5.434 1.627 3.056 3.646 4,390 5.236 5.820

00010




CMSI04-4G3BBG

Collateral
WAC WAM Age WAL Dur
572 358 2 6.38 NA

$@1bp Accrued NetNet Dated Notes
Int(M) (MM)  Date

1-Jun04  FIX
1-Jun04  FIX
1-Jun04  FIX
1-Jun04  FIX
1-Jun04  FIX
1-Jun04  FIX
25-Jun-04 FLT
25-Jun04 INV_IO
1-Jun04 FiX
1-dun04 FIX
1-Jun-04 FIX
1-Jun04 FIX
1-Jun-04 FIX
1-Jun04 FIX
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CMSI04-4G8BBG - Summary

Deal Summary Report

Assumptions

Settlement 30-Jun-2004  Prepay 250 PSA
1st Pay Date 25-Jul-2004  Default 0CDR

Recovery 0 months

Severity 0%
Tranche Rating Balance Coupon  Principal Avg Dur Yield
Name Window Life
8N1 50,000,000.00 5.5 07/09 - 04/34 11.78
851 104,715,000.00 5.5 G7/04 - 06/10 3.08
8v1 15,601,000.00 5.25 07/04 - 02/11 482
821 20,274,612.00 5.25 02/11 - 08/21 9.95
832 5,979,268.00 5.5 06/10 - 08/21 9.22
883 5,979,268.00 5.75 06/10 - 08/21 9.22
854 5,879,268.00 6 06/10 - 08/21 9.22
8101 815,354.00 5.5 07/04 - 08/21 9.22
855 5,454,549.00 55 08/21-04/34 21
856 38,735,800.00 6 07/04 - 06110 3.06
859 38,735,800.00 5.75 07/04 - 06/10 3.08
85810 38,735,800.00 5.5 07/04 - 06/10 3.06
8511 38,735,800.00 5.25 07/04 - 06/10 3.06
85812 38,735,800.00 5 07/04 - 06/10 3.06
857 19,775,428.00 5.5 06/10 - 10111 6.65
858 72,562,606.00 5.5 1011 - 04/34 1217
881 13,347,023.00 5.5 07/04 - 04/34 10.92
Treasury Swaps

Mat BMO 2YR 3YR 5YR 10YR 30YR 6MO 2YR 3YR 5YR 10YR 30YR
Yid 1.310 2.806 3.275 3.957 4.730 5,407 1.8453.226 3.748 4.411 5.2155.793

00015

Balance
$513,347,023.00

Spread Bench Price
bp %



CMSI04-4G8BBG

Collateral
WAC WAM
5.72

$@1bp Accrued
Int(M)

358

Age

2

WAL

638 478

NetNet Dated

(MM)

Date

01-Jun-04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun-04
01-Jun04
01-Jun04
01-Jun-04
01-Jun-04
01-Jun-04

Dur

Notes

FIX
FIX
FIX
FiX
FIX
FIX
FixX
(o)

FIX
FIX
FIX
FIX
FIX
FIX
FIX
FIX
FIX

00016
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CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-4
Group 8
Pay rules
1. Pay the NAS priority amount to the 8N1.
2. Pay concurrently as follows:

a. 64.9072195555556% as follows:
i. Pay to the 836, 8S9, 8S10, 8Sli, 8S12 prorata until
retired.
ii., Pay as folows until the 887 is retired:
a. 76.5276819885637% to the 8S7 until
reltired.
b. 23.4723180114363% as follows:
i. Pay concurrently as follows:
1. 66.6666679055151% to the 8V1
and 8Z1 until retired.
2. 33.3333320944849% to the 882,
883, 8S4 prorata until
retired.
ii. Pay to 855 until retired.

iii. Pay to the 8S8 until retired.

b. 35.0827804444444% as follows
i. Pay to the 8S1 until retired.
ii. Pay concurrently as follows:
1. 66.6666679055151% to the 8V1 and
8Z1 until retired.
ii. 33.3333320944849% to the 8382, 8S3,
884 prorata until retired.
iii. Pay to the 8S5 until retired.

3. Pay the 8Nl until retired.

821 accretion waterfall:

1. Pay to the 8V1 until retired.
2. Pay to the 8Z1 until retired.

Notes
Pxing Speed = 250 PSA.

NAS bonds = 8N1 standard 60 mo lockout. (Apply Shift to both Sched
and Prepays)

IO: 8I01 -~ (notional with 882, 8S3, 8S4)

00018




Settlement = 06/30
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CREDIT | FIRST
SUISSE | BOSTON

CMSI 04-4 (# 3)

Pay rules

Pay the NAS Priority Amount to the A4 and A7 prorata.
Pay concurrently as foliows until the A13 is retired:
a. 49.6719090845692% to the A13 until retired.
b. 50.3280909154308% sequentially as follows:
i. Pay tothe A1, A3, A8 prorata until retired.
ii. Pay sequentially to the A2, A10 and A11 until retired.
3. Pay concurrently as follows:
a. 36.0927811613814% sequentially to the A2, A10 and A11 until retired.
b. 64.9072188386186% sequentially to the A5 and A6 until retired.
Pay to the A4 and A7 prorata until retired.

N A

&

A6 Accretion Rules:

1. Pay to the A5 until retired.
2. Pay to the A6 until retired.

A10 Accretion Rules:
1. Pay to the A2 until retired.

2. Payto the A10 until retired.

Notes :
e Collateral - 30 Yr Jumbo A
e Targeted Passthru Rate — 5.50
e Pricing Speed — 250 PSA
¢ NAS Bonds — A4, A7 - standard NAS bond, 60 mos of hard lockout (apply shift to both
sched and unsched prin)
Nas Priority Amount = (Nas% x Shift%) x (sched + prepays)
Nas % = (A4 and A7 balance) / (Total Non PO Balance)
+ [0 Bonds — A12 — Notional = 25/550 x (A2 + A10 balance)
Z Bonds - A6 and A10
¢ Floater Bonds -
Initial Libor ~ 1.25%, 0 day delay
A8 — 1ML + 0.45%, 8.0% Cap, 0.45% Floor, Initial Coupon — 1.70%
e Inverse -
Initial Libor — 1.25%, 0 day delay
A9 — 7.55% — 1ML, 0% Floor, 7.55% Cap, Initial Coupon - 6.30%

006020




Collateral Assumption:

Balance Gross WAC NetWAC WAM Age
$513,347,023.00 572 55 358 2

00021
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