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1. FICO & Documentation

FICO & Documentation Full Doc Alternative Doc Stated Doc

<= 500 0.16 0.04 0.01
501 - 550 0.86 0.62 1.2
551 - 600 15.02 0.52 3.61
601 - 650 22.51 1.5 6.38
651 - 700 13.4 1.02 7.13
701 - 750 7.38 0.28 2.82
751 - 800 5.46 0.17 0.71
801 - 850 0.18 0 0
Total: 73.97 4,15 21.88
2. Current LTV

Current LTV FICO 451 - 500 FICO 501 - 550 FICO 551 - 600
0.01-10.00 0 0 0
10.01 - 20.00 0 0.02 0.03
20.01 - 30.00 .0 0.07 0.05
30.01 - 40.00 0.01 0.17 0.21
40.01 - 50.00 0.01 0.28 0.38
50.01 - 60.00 0.02 0.87] 0.72
60.01 - 70.00 0.12 2.53 2.25
70.01 - 80.00 0.02 417 7.98
80.01 - 90.00 0.03 3.54 6.29
90.01 - 100.00 0 0.02 1.24
Total: 0.21 11.68 19.15
3. Principal Balance

Principal Balance FICO 451 - 500 FICO 501 - 550 FICO 551 - 600
0.01 - 50,000.00 0.01 0.55 0.91
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50,000.01 - 100,000.00 0.06 2.5 3.59
100,000.01 - 150,000.00 0.04 2.52 4.36
150,000.01 - 200,000.00 0 1.91 2.87
200,000.01 - 250,000.00 0.05 1.37 29
250,000.01 - 300,000.00 0 1.02 1.67
300,000.01 - 350,000.00 0.04 0.43 1
350,000.01 - 400,000.00 0 0.23 0.54
400,000.01 - 450,000.00 0 0.16 0.32
450,000.01 - 500,000.00 0 0.35 0.34
500,000.01 - 550,000.00 0 0.19 0.12
550,000.01 - 600,000.00 0 0.21 0.28
600,000.01 - 650,000.00 0 0.08 0
650,000.01 - 700,000.00 0 0.08 0.17
700,000.01 - 750,000.00 0 0.09 0.09
1,000,000.01 >= 0 0 0
Total: 0.21 11.68 19.15
4. Prepayment Penalty Term At Origination

Prepayment Penalty Term At Origination FICO 451 - 500 FICO 501 - 550 FICO 551 - 600

0 0.05 3.48 5.18
12 0 0.92 1.01
24 0.14 6.51 10.63
30 0 0.02 0
36 0.02 0.75 2.33
Total: 0.21 11.68 19.15
5. Mortgage Rates

Mortgage Rates FICO 451 - 500 FICO 501 - 550 FICO 551 - 600
3.001 - 3.500 0 0 0
4.001 - 4.500 0 0 0
4.501 - 5.000 0 0 0.08
5.001 - 5.500 0 0 0.1
5.501 - 6.000 0 0.14 0.75
6.001 - 6.500 0 0.12 1.18
6.501 - 7.000 0 0.58 2.53
7.001 - 7.500 0.02 0.78 2.2
7.501 - 8.000 0 1.54 2.87
8.001 - 8.500 0.03 1.3 1.96
8.501 - 9.000 0.05 1.39 2.22
9.001 - 9.500 0 1.22 1.23
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9.501 - 10.000 0.04 1.62 1.14
10.001 - 10.500 0.01 1.06 1.1
10.501 - 11.000 0.03 0.56 0.61
11.001 - 11.500 0 0.54 0.42
11.501 - 12.000 0.02 0.44 0.5
12.001 - 12.500 0.01 0.3 0.27
12.501 - 13.000 0 0.1 0
13.501 - 14.000 0 0 0.01
14.001 - 14.500 0 0.01 0
Total: 0.21 11.68 19.15
6. Mortgage Rate

Mortgage Rate LTV1-10 LTV i1-20 LTV 21-30
3.001 - 3.500 0 0 0
4.001 - 4,500 0 0 0
4.501 - 5.000 0 0 0.02
5.001 - 5.500 0 0.01 0.1
5.501 - 6.000 0 0.03 0.04
6.001 - 6.500 0 0.05 0.06
6.501 - 7.000 0 0.02 0.04
7.001 - 7.500 0 0.01 0.02
7.501 - 8.000 0 0.02 0.02
8.001 - 8.500 0 0.02 0.01
8.501 - 9.000 0 0 0.02
9.001 - 9.500 0 0 0.02
9.501 - 10.000 0 0.01 0.01
10.001 - 10.500 0 0 0.01
10.501 - 11.000 0 0 0.01
11.001 - 11.500 0 0 0
11.501 - 12.000 0 0 0.01
12.001 - 12.500 0 0 0.01
12.501 - 13.000 0 0 0
13.501 - 14.000 ' 0 0 0
14.001 - 14.500 0 0 0
Total: 0 0.16 0.39

7. Mortgage Rate

Mortgage Rate

Current LTV 1-10

Current LTV 11 -20

Current LTV 21 - 30

3.001 - 3.500 0 0 0
4.001 - 4.500 0 0 0
4.501 - 5.000 0 0 0.02
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5.001 - 5.500 0 0.01 0.1
5.501 - 6.000 0 0.03 0.04
6.001 - 6.500 0 0.05 0.06
6.501 - 7.000 0 0.02 0.04
7.001 - 7.500 0 0.01 0.02
7.501 - 8.000 0 0.02 0.08
8.001 - 8.500 0 0.02 0.01
8.501 - 9.000 0 0 0.02
9.001 - 9.500 0 0 0.02
9.501 - 10.000 0 0.01 0.01
10.001 - 10.500 0 0 0.01
10.501 - 11.000 0 0 0.01
11.001 - 11.500 0 0 0
11.501 - 12,000 Q 0 0.01
12.001 - 12.500 0 0 0.01
12.501 - 13.000 0 0 0
13.501 - 14.000 0 0 0
14.001 - 14.500 0 0 0
Total: 0 0.16 0.45

Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010
www.csfb.com
8/12/2004 12:35

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and doe
in good faith. It is important that you (recipient) understand that those assumptions and parameters are not the oni
contemporaneous good faith analyses or assessment of the transaction described above. Past performance shou
CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This material does no
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Asset Backed Se¢

Aegis Mo
Mortgag
5,
}
Balan
% By Prin Bal Avg Prin Bal Current LTV 10 Loans
0.21 115,641.42 69.61 0
11.68 127,323.18 73.77 0
19.15 124,429.15 78.8 2.18
30.4 138,001.54 80.29 6.24
21.55 154,918.63 79.12 432
10.49 183,614.04 75.36 1.44
6.35 219,085.88 66.23 0.64
0.18 209,026.11 4413 0
100 144,140.51 77.5 14.83
FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800
0 0 0 0
0.01 0.02 0.05 0.01
0.04 0.05 0.05 0.12
0.12 0.24 0.23 0.23
0.28 0.51 0.31 0.69
1.46 1.18 0.89 1.32
2.62 1.96 1.64 1.23
15.25 10.25 4.16 1.7
6.39 4.06 2.09 0.76
4.22 3.27 1.06 0.3
30.4 21.55 10.49 6.35
FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800
1.36 0.64 0.19 0.04




4.16 2.41 0.8 0.41
5.45 3.54 1.57 0.56
4.9 3.92 1.36 0.83
4.56 3.2 1.28 0.98
3.12 2.51 1.29 0.89
2.06 1.44 1.18 0.54
1.9 1.18 0.95 0.5
0.93 1.06 0.88 0.46
0.86 0.91 0.17, 0.35
0.5 0.37 0.32 0.19
0.27 0.07 0.07 0.21
0.23 0.3 0.3 0.3
0 0 0 0
0.09 0 0 0.09
0 0 0.13 0
30.4 21.55 10.49 6.35
FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800
7.57 3.41 1.44 0.62
2.25 1.88 112 0.61
14.1 9.05 2.38 0.54
0.03 0 0.04 0.03
6.44 7.21 5.5 4.55
304 21.55 10.49 6.35
FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800

0 0 0.03 0
0.02 0.02 0.14 0.02
0.32 0.45 0.59 0.61
1.56 2.4 2.06 2.8
3.89 4.42 3.21 1.63
4.74 3.67 1.57 0.59
6.35 3.68 1.41 0.41
3.21 1.54 0.49 0.09
3.55 2.22 0.4 0.07
1.82 0.72 0.18 0.01
1.58 0.81 0.07 0.06
0.81 0.49 0.1 0.02
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0.91 0.46 0.05 0
0.64 0.19 0.01 0.62
0.39 0.23 0.1 0.01
0.22 0.09 0.05 0
0.08 0.03 0.01 0
0.31 0.13 0.02 0.01
0.01 0 0 0
0 0 0 0

0 0 0 0
30.4 21.55 10.49 6.35

LTV 31-40 LTV 41-50 LTV 51-60 LTV 61-70

0 0 0 0.03
0.02 0 0.05 0.03
0 0.19 0.14 0.43
0.51 0.86 1.97 2.21
0.09 0.45 1.56 2.15
0.1 0.22 0.79 1.18
0.19 0.22 0.63 1.46
0.05 0.13 0.41 0.76
0.13 0.16 0.56 0.97
0.08 0.05 0.18 0.64
0.07 0.1 0.18 0.69
0.01 0.09 0.17 0.36
0.05 0.02 0.09 0.47,
0.01 0.02 0.03 0.27
0.01 0.02 0.04 0.1
0 0 0 0.14

0 0 0 0.09

0 0 0 0.07
0.01 0 0.01 0.01
0 0 0 0

0 0 0 0
1.33 2.53 6.81 12.06

Current LTV 31-40

Current LTV 41 -50

Current LTV 51 - 60

Current LTV 61-70

0 0 0 0.03
0.02 0 0.05 0.03
0 0.19 0.16 0.4

3(



0.51 0.86 1.97 2.21
0.09 0.51 1.55 2.1
0.1 0.22 0.82 1.18
0.19 0.24 0.65 1.46
0.05 0.13 0.41 0.76
0.08 0.16 0.56 0.97
0.08 0.05 0.18 0.64
0.07 : 0.1 0.18 0.7
0.01 0.09 0.17 0.36
0.05 0.02 0.09 0.47
0.01 0.02 0.03 0.27
0.01 0.02 0.04 0.1
0 0 0 0.14

0 0 0 0.09

0 0 0 0.07
0.01 0 0.01 0.01
0 0 0 0

0 0 0 0
1.28 2.61 6.88 11.99

1s not constitute an offer or commitment, a solicitation of an offer or commitment, or any advic
ly ones that might reasonably have been selected or that could apply in connection with the p
Id not be taken as an indication or guarantee of future performance, and no representation or
¢ purport to contain all of the information that an interested party may desire. In all cases, inte



xcurities Portfolio Analysis

rtgage Corporation
je Portfolio 2004-4
770 records

All records

ice: 831,690,752

Silent 2nds
0
0
3.46
8.95
5.77
1.77
0.27
0
20.23
Top
FICO 801 - 850 Total WAC Gross Margin| Full Doc
0 0 5.38 0 0
0.01 0.15 6.934 6.594 0.08
0 0.38 6.953 7.071 0.3
0.11 1.33 6.557 6.157 1.14
0.04 2.49 6.245 6.254 2.24
0 6.46 6.353 5.976 4.92
0 12.35 6.915 6.485 10.02
0.01 43.54 7.025 5.982 31
0.02 23.19 7.935 7.006 16.26
0 10.12 8.992 6.949 8.01
0.18 100 7.352 6.388 73.97
Top
FICO 801 - 850 Total Current LTV WAC Gross Margin |
0 3.7 88.88 10.262 8.409
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0.03 13.95 78.01 8.493 7.327
0.02 18.06 77.82 7.681 6.722
0 15.79 77.35 7.268 6.341
0 14.34 77.22 6.947 6.09
0 10.5 77.33 6.77 5.907
0.07 6.76 78.04 6.683 5.771
0 5.29 76.16 6.39 5.611
0 3.81 73.53 6.263 5.493
0.06 3.04 76.2 6.673 6.144
0 1.7 74.82 6.406 5.442
0 1.12 74.53 6.769 6.09
0 1.22 69.75 6.245 5.693
0 0.25 69.15 7.1 5.85
0 0.36 71.68 7.621 7.293
0 0.13 51.98 7.542 6.292
0.18 100 77.5 7.352 6.388
Top
FICO 801 - 850 Total Current LTV WAC Gross Margin
0 21.74 79.46 8.055 6.825
0 7.79 73.72 7.028 6.594
0.01 43.37 79.98 7.531 6.285
0 0.13 78.8 7.187 6.09
0.17 26.97 73 6.592 5.519
0.18 100 77.5 7.352 6.388
Top
FICO 801 - 850 Total Current LTV WAC Gross Margin |
0 0.03 66.72 3.25 2.25
0 0.19 68.74 4.363 3.213
0 2.05 70.89 4.879 3.722
0.186 9.08 64.75 5.292 4.159
0 14.05 73.78 5.809 4.669
0.01 11.87 76.84 6.291 5.123
0 14.96 77.72 6.786 5.549
0.01 8.34 78.89 7.269 6.065
0 10.64 78.85 7.764 6.538
0 6.03 80.45 8.273 7.038
0 6.18 80.56 8.759 7.493
0 3.87 83.04 9.307 8.018

Qg



0 4.21 82.9 9.781 8.489
0 3.03 87.07 10.328 8.956
0 1.92 86.82 10.795 9.49
0 1.32 85.62 11.291 9.987
0 1.07 85.74 11.771 10.327
0 1.04 91.53 12.366 10.872
0 0.11 75.87 12.666 11.416
0 0.01 75 13.508 12.258
0 0.01 74.98 14.031 12.781
0.18 100 77.5 7.352 6.388
Top
LTV71-80 LTV 81-90 LTV 91 - 100 Total WA FICO
0 0 0 0.03 742
0.05 0.04 0 0.19 714
1.14 0.13 0 2.05 708
2.64 0.72 0.07 9.08, 711
7.06 2.33 0.35 14.05 678
6.5 2.39 0.57 11.87 654
8.79 2.83 0.79 14.96 639
4.37 1.93 0.65 8.34 620
49 2.64 1.23 10.64 612
2.33 2.08 0.64 6.03 597
2.19 2.16 0.78 6.18 592
0.94 1.31 0.97 3.87 586
1.06 1.67 0.84 4.21 578
0.59 0.9 1.18 3.03 577
0.36 0.7 0.68 1.92 589
0.27 0.52 0.39 1.32 573
0.21 0.55 0.22 1.07 561
0.11 0.22 0.63 1.04 594
0.02 0.05 0.01 0.1 534
0.01 0 0 0.01 566
0.01 0 0 0.01 537
43.55 23.18 9.98 100 635
Top
Current LTV71-80| Current LTV 81-90| Current LTV 91 - 100 Total WAFICO
0 0 0 0.03 742
0.05 0.04 0 0.19 714
1.14 0.13 0 2.05 708
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2.7 0.66 0.07 9.08 711
7.06 2.33 0.35 14.05 678
6.48 2.39 0.57 11.87 654
8.74 2.83 0.79 14.96 639
4.37 1.93 0.65 8.34 620

49 2.64 1.23 10.64 612
2.33 2.08 0.64 6.03 597
218 2.16 0.78 6.18 592
0.94 1.31 0.97 3.87 586
1.06 1.67 0.84 4.21 578
0.59 0.9 1.18 3.03 577
0.36 0.7 0.68 1.92 589
0.27 0.52 0.39 1.32 573
0.21 0.55 0.22 1.07 561
0.11 0.22 0.63 1.04 594
0.02 0.05 0.01 0.11 534
0.01 0 0 0.01 566
0.01 0 0 0.01 537

43.53 23.12 9.98 100 635

>e or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown
reparation of these materials or an assessment of the transaction described above. A variety of other o,
“warranty, express or implied is made regarding future performance. Opinions and estimates may be cf
rested parties should conduct their own investigation and analysis of the transaction(s) described in the
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Alternative Doc Stated Doc IO Loans Silent 2nds

0 0 0 0

0.02 0.05 0 0

0 0.08 0 0

0.01 0.18 0.02 0

0.01 0.24 0.04 0

0.2 1.34 0.38 0

0.26 2.07 0.81 0.06

2.2 10.34 9.88 20.08

0.94 5.99 2.78 0.09

0.51 1.6 0.91 0

4.15 21.88 14.83 20.23
Full Doc Alternative Doc Stated Doc 10 Loans Silent 2nds
2.91 012 0.67 0 0.01

2%



11.38 0.33 2.25 0.61 3.05

14.59 0.8 2.66 1.92 5.12

11.78 0.58 3.43 2.29 3.57

10.15 0.44 3.75 2.34 2.41

7.22 0.53 2.74 1.92 1.88

4.51 0.43 1.82 1.56 1.14

3.49 0.22 1.58 1.5 117

2.48 0.1 1.23 0.93 0.92

2.3 0.17 0.56 0.8 0.52

1.07 0.19 0.44 0.5 0.38

0.85 0.07 0.2 0.21 0.07

0.68 0.08 0.46 0.16 0

0.17 0 0.08 0 0

0.27 0.09 0 0.09 0

0.13 0 0 0 0

73.97 4.15 21.88 14.83 20.23
Avg Prin Bal Full Doc Alternative Doc Stated Doc 10 Loans | Silent 2nds
121,937.89 15.76 0.55 5.43 2.21 4.4
190,051.75 5.53 0.29 1.97 0.59 0.68
149,902.12 30.56 2.6 10.2 9.74 12.69
121,382.53 0.11 0 0.02 0 0.02
146,500.50 22.02 0.7 4.25 2.29 2.44
144,140.51 73.97 4.15 21.88 14.83 20.23
|__Avg Prin Bal Fuli Doc Alternative Doc Stated Doc I0 Loans | Silent 2nds
213,515.98 0.03! 0 0 0 0
201,936.90 0.16 0 0.03 0.08 0.02
233,745.52 1.82 0.1 0.13 0.69 0.57
239,011.17 8.24 0.25 0.6 1.68 0.98
222,612.96 11.57 0.3 2.17 3.12 2.47
193,900.07 8.77 0.62 2.47 2.82 3.67
175,193.19 9.85 0.8 4.3 3.52 5.39
156,904.33 5.91 0.6 1.84 1.3 2.73
148,706.78 6.8 0.35 3.49 1.06 2.58
130,166.55 4.23 0.21 1.58 0.36 0.91
128,443.43 4.19 0.19 1.79 0.15 0.59
93,253.84 2.92 0.26 0.69 0.02 0.14
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95,459.70 3.01 0.23 0.97 0.02 0.15
70,192.92 2.45 0.1 0.48 0 0.03
57,497.84 1.2 0.06 0.67 0 0
73,774.88 0.98 0 0.34 0 0
84,999.85 0.82 0.03 0.23 0 0
45,220.46 0.89 0.06 0.09 0 0
04,946.56 0.11 0 0 0 0
42,000.00 0 0 0.01 0 0
56,986.47 0.01 0 0 0 0
144,140.51 73.97 4.15 21.88 14.83 20.23
Gross Margin Avg Prin Bal Full Doc Alternative Doc | Stated Doc | 10 Loans
2.25 213,515.98 0.03 0 0 0
3.213 201,936.90 0.16 0 0.03 0.08
3.722 233,745.52 1.82 0.1 0.13 0.69
4.159 239,011.17 8.24 0.25 0.6 1.68
4.669 222,612.96 11.57 0.3 217 3.12
5123 193,900.07 8.77 0.62 2.47 2.82
5.549 175,193.19 9.85 0.8 4.3 3.52
6.065 156,904.33 5.91 0.6 1.84 1.3
6.538 148,706.78 6.8 0.35 3.49 1.06
7.038 130,166.55 4.23 0.21 1.58 0.36
7.493 128,443.43 4.19 0.19 1.79 0.15
8.018 93,253.84 2.92 0.26 0.69 0.02
8.489 95,459.70 3.01 0.23 0.97 0.02
8.956 70,192.92 2.45 0.1 0.48 0
9.49 57,497.84 1.2 0.06 0.67 0
9.987 73,774.88 0.98 0 0.34 0
10.327 84,999.85 0.82 0.03 0.23 0
10.872 45,220.46 0.89 0.08 0.09 0
11.416 94,046.56 0.11 0 0 0
12.258 42,000.00 0 0 0.01 0
12.781 56,986.47 0.01 0 0 0
6.388 144,140.51 73.97 4.15 21.88 14.83
Gross Margin | Avg Prin Bal Full Doc Alternative Doc | Stated Doc | 10 Loans
2.25 213,515.98 0.03 0 0 0
3.213 201,936.90 0.16 0 0.03 0.08
3.722 233,745.52 1.82 0.1 0.13 0.69

%1



4.159 239,011.17 8.24 0.25 0.6 1.68
4.669 222,612.96 11.57 0.3 217 3.12
5.123 193,800.07 8.77 0.62 2.47 2.82
5.549 175,193.19 9.85 0.8 4.3 3.52
6.065 156,904.33 5.91 0.6 1.84 1.3
6.538 148,706.78 6.8 0.35 3.49 1.06
7.038 130,166.55 4.23 0.21 1.58 0.36
7.493 128,443.43 4.19 0.19 1.79 0.15
8.018 93,253.84 2.92 0.26 0.69 0.02
8.489 95,459.70 3.01 0.23 0.97 0.02
8.956 70,192.92 2.45 0.1 0.48 0
9.49 57,497.84 1.2 0.06 0.67 0
9.987 73,774.88 0.98 0 0.34 0
10.327 84,099.85 0.82 0.03 0.23 0
10.872 45,220.46 0.89 0.06 0.09 0
11.416 94,946.56 0.11 0 0 0
12.258 42,000.00 0 0 0.01 0
12.781 56,986.47 0.01 0 0 0
6.388 144,140.51 73.97 4.15 21.88 14.83

1 or otherwise). This material has been prepared by CSFB based on assumptions and parameters defer
r additional assumptions or parameters, or other market factors and other considerations, could result ir
1anged without notice. The information set forth above has been obtained from or based upon sources {
1se materials and of the data set forth in them. Each person receiving these materials should make an ir
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-3
1,071 records
Silent Seconds

Balance: 168,223,900

1. SUMMARY

Total Number of Loans: 1071

Total Outstanding Loan Balance: $168,223,900.01
Average Outstanding Loan Balance: $157,071.80

Fixed Rate: 11.75%

Adjustable Rate: 88.25%

Prepayment Penalty Coverage: 78. 25%
Weighted Average Coupon: 6.798%

Weighted Average Margin: 5.597%

Weighted Average initial Periodic Cap: 2.985%
Weighted Average Periodic Cap: 1.000%
Weighted Average Maximum Rate: 12.811%
Weighted Average Minimum Rate: 6.811%
Weighted Average Original Term (mo.): 358
Weighted Average Remaining Term (mo.): 358
Weighted Average Original LTV: 79.91%
Weighted Average FICO: 642

Weighted Average DTI: 42.00%

First Lien Position: 100.00%

Second Lien Position: 0.00%

Top

2. PRODUCT
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

PRODUCT Mortgage Loans Balance Principal Balance FICO
2/28 ARM 603] $84,826,060.69 50.42% 637
2/28 Interest Only ARM 286 55,551,474.92 33.02 644
3/27 ARM 33 4,884,056.84 2.9 660
3/27 Interest Only ARM 14 3,190,049.40 1.9 648
Balloon - Fixed 2 331,699.44 0.2 650
Fixed 118 16,380,229.97 9.74 652
Fixed - Interest Only 15 3,060,428.75 1.82 660
Total: 1,071] $168,223,900.01 100.00% 642

Yz



Top
3. Original Prepayment Penalty Term (Years)
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
?g’;ig?l Prepayment Penalty Term Mortgage Loans Balance Principal Balance | FICO
0 243 $36,588,848.49 21.75% 639
1 26 5,631,052.22 3.35 653
2 666 105,540,677.71 62.74 640
25 1 184,000.00 0.11 619
3 135 20,279,321.59 12.05 657
Total: 1,071] $168,223,900.01 100.00% 642
Top
4.ZIP
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
ZIP Mortgage Loans Balance Principal Balance FICO
77469 5 $893,439.88 0.53% 677
Other 1,066 167,330,460.13 99.47 642
Total: 1,071] $168,223,900.01 100.00% 642
Top
5. Scheduled Principial Balances
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Scheduled Principial Balances Mortgage Loans Balance Principal Balance FICO
0.01 - 50,000.00 2 $93,700.00 0.06% 644
50,000.01 - 100,000.00 318 25,368,518.02 15.08 627
100,000.01 - 150,000.00 345 42,557,218.65 25.3 635
150,000.01 - 200,000.00 170 29,690,765.87 17.65 646
200,000.01 - 250,000.00 90 20,034,027.60 11.91 642




250,000.01 - 300,000.00 57]  15,620,761.57 9.29 650
300,000.01 - 350,000.00 29 9,462,060.64 5.62 649
350,000.01 - 400,000.00 26 9,702,758.84 5.77 654
400,000.01 - 450,000.00 18 7,691,334.20 4.57 664
450,000.01 - 500,000.00 9 4,298,854.62 2.56 639
500,000.01 - 550,000.00 6 3,143,900.00 1.87 683
550,000.01 - 600,000.00 1 560,000.00 0.33 694
Total: ) , 1,071] $168,223,900.01 100.00% 642
Minimum Scheduled Principal Balance: $46,600.00
Maximum Scheduled Principal Balance: $560,000.00
Average Scheduled Principal Balance: $157,071.80

Top
6. Mortgage Rates

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

Mortgage Rates Mortgage Loans Balance Principal Balance FICO
4.001 - 4.500 1 $182,298.16 0.11% 661
4.501 - 5.000 21 4,707,713.08 2.8 670
5.001 - 5.500 35 8,143,276.81 4.84 661
5.501 - 6.000 103[  20,522,376.61 12.2 650
6.001 - 6.500 166 30,554,266.08 18.16 648
6.501 - 7.000 280 44,805,744.02 26.63 642
7.001 - 7.500 158 22,689,789.23 13.49 632
7.501 - 8.000 167 21,456,236.00 12.75 639
8.001 - 8.500 69 7,541,757.37 4.48 627
8.501 - 9.000 44 4,943,495.22 2.94 621
9.001 - 9.500 11 1,187,918.02 0.71 613
9.501 - 10.000 13 1,237,056.84 0.74 600
10.001 - 10.500 3 251,972.57 0.15 591
Total: 1,071] $168,223,900.01 100.00% 642
Minimum: 4.380
Maximum: 10.229
Weighted Average: 6.798

Top
7. Original Terms to Stated Maturity

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

ue



Original Terms to Stated Maturity Mortgage Loans Balance Principal Balance FICO
<= 180 8 $1,372,170.65 0.82% 643
181 - 240 1 72,651.56 0.04 678
301 - 360 1,062} 166,779,077.80 99.14 642
Total: 1,071| $168,223,900.01 100.00% 642
Minimum: 180
Maximum: 360
Weighted Average: 358

Top
8. Remaining Terms to Stated Maturity

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

Remaining Terms to Stated Maturity Mortgage Loans Balance Principal Balance | FICO
<=180 8 $1,372,170.65 0.82% 643
181 - 240 1 72,651.56 0.04 678
301 - 360 1,062| 166,779,077.80 99.14 642
Total: 1,071] $168,223,900.01 100.00% 642
Minimum: 178
Maximum: 360
Weighted Average: 358

Top
9. Loan to Value

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

Loan to Value Mortgage Loans Balance Principal Balance FICO
60.01 - 70.00 5 $482,300.00 0.29% 655
70.01 - 80.00 1,064 167,156,100.00 99.37 642
80.01 - 90.00 2 585,500.01 0.35 681
Totai: 1,071] $168,223,900.01 100.00% 642
Minimum: 62.80
Maximum: 81.33
Weighted Average: 79.91

Top
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10. Fico Score

Percentage of

Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Fico Score Mortgage Loans Balance Principal Balance FICO
551 - 600 221 $28,773,570.60 17.10% 590
601 - 620 214 30,832,637.45 18.33 611
621 - 640 185 28,251,402.70 16.79 630
641 - 660 185 31,030,186.91 18.45 650
661 - 680 107 19,160,555.55 11.39 669
681 - 700 71| 13,185,098.89 7.84 691
701 - 720 43 8,500,259.01 5.05 711
721 - 750 31 6,223,636.19 3.7 733
751 - 800 14 2,266,552.71 1.35 766
Total: 1,071 $168,223,900.01 100.00% 642
Minimum: 580
Maximum: 795
Weighted Average: 642
Top
11. Loan Purpose
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Loan Purpose Mortgage Loans Balance Principal Balance FICO
Purchase 7861 $124,538,601.89 74.03% 646
Cash Out Refinance 272 42,101,338.45 25.03 632
Rate/Term Refinance 13 1,583,959.67 0.94 650
Total: 1,071] $168,223,900.01 100.00% 642
Top
12. Property Type
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Property Type Mortgage Loans Balance Principal Balance FICO
2-4 Family 41 $8,623,440.67 5.13% 672
Condo 59 8,292,425.45 4.93 645
PUD 177 29,863,461.56 17.75 640
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Single Family 793 121,324,572.33 72.12 641
Townhouse 1 120,000.00 0.07 626
Total: 1,071 $168,223,900.01 100.00% 642

Top
13. States - Top 30

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

States - Top 30 Mortgage Loans Balance Principal Balance FICO
California - South 75| $20,495,519.08 12.18% 654
Florida 120 19,210,990.76 11.42 641
Texas 136 18,716,180.11 11.13 652
Ohio 87 10,970,898.71 6.52 634
Washington 53 8,669,629.91 5.15 637
Massachusetts 36 7,794,662.10 4.63 660
Colorado 46 7,052,036.00 4.19 639
California - North 27 6,923,916.23 4.12 659
New York 22 6,335,984.10 3.77 663
lilinois 33 4,932,503.37 2.93 640
Maryland 25 4,837,439.02 2.88 646
North Carolina 41 4,727,573.76 2.81 620
Connecticut 30 4,606,975.21 2.74 639
Louisiana 29 3,583,239.38 2.13 630
Alabama 22 3,236,138.74 1.92 630
Missouri 27 3,048,509.26 1.81 627
Michigan 22 2,668,396.52 1.59 621
Arizona 19 2,564,300.43 1.52 629
Georgia 22 2,474,179.43 1.47 622
Kansas 17 2,425,149.46 1.44 646
Nevada 13 2,176,600.43 1.29 633
Virginia 11 2,168,074.14 1.29 650
lowa 20 2,163,450.43 1.29 618
New Hampshire 10 1,822,157.51 1.08 645
Wisconsin 14 1,657,955.07 0.99 619
South Carolina 11 1,409,644.63 0.84 633
Pennsylvania 13 1,407,489.31 0.84 640
Rhode Island 6 1,201,744.62 0.71 664
Indiana 14 1,179,529.89 0.7 636
Maine 8 1,106,423.13 0.66 625
Other 62 6,656,609.27 3.96 625
Total: 1,071 $168,223,900.01 100.00% 642

Top

ys



14. Documentation Type

Percentage of

Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Documentation Type Mortgage Loans Balance Principal Balance FICO
Alternative Documentation 42 $8,993,378.43 5.35% 668
Full Documentation 818 119,371,404.80 70.96 628
Stated Documentation 211 39,859,116.78 23.69 679
Total: 1,071 $168,223,900.01 100.00% 642
Top
15. Occuancy Status
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Occuancy Status Mortgage Loans Balance Principal Balance FICO
Owner Occupied 1,071] $168,223,900.01 100.00% 642
Total: 1,071 $168,223,900.01 100.00% 642
Top
16. Gross Margin
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Gross Margin Mortgage Loans Balance Principal Balance FICO
2.001 - 2.500 1 $135,342.26 0.09% 699
3.001 - 3.500 5 1,133,098.16 0.76 709
3.501 - 4.000 20 4,613,5624.93 3.11 652
4.001 - 4.500 46 9,456,297.05 6.37 659
4.501 - 5.000 115 23,722,479.09 15.98 642
5.001 - 5.500 206 34,748,379.27 23.41 644
5.501 - 6.000 188 30,491,165.27 20.54 638
65.001 - 6.500 159 21,531,656.45 14.5 636
6.501 - 7.000 95 11,431,651.21 7.7 641
7.001 - 7.500 61 6,795,012.82 4.58 625
7.501 - 8.000 16 2,200,135.16 1.48 622
8.001 - 8.500 16 1,520,615.75 1.02 610
8.501 - 9.000 8 672,284.43 0.45 595
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[Total: 1IN 936/ $148,451,641.85| 100.00%) 641|
MINIMUM: 2,500
MAXIMUM: 8.979
NON-ZERC WA: 5.597
Top
17. Initial Periodic Cap
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Initial Periodic Cap Mortgage Loans Balance Principal Balance FICO
1 8 $1,106,423.13 0.75% 625
3 928] 147,345,218.72 99.25 641
Total: 936] $148,451,641.85 100.00% 641
Minimum: 1.000
Maximum: 3.000
Weighted Average: 2.985
Top
18. Periodic Cap
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Periodic Cap Mortgage Loans Balance Principal Balance FICO
1 936] $148,451,641.85 100.00% 641
Total: 936 $148,451,641.85 100.00% 641
MINIMUM: 1.000
MAXIMUM: 1.000
NON-ZERO WA: 1.000
Top
19. Maximum Rate
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average
Maximum Rate Mortgage Loans Balance Principal Balance FICO




0.001 - 10.500 1 $182,298.16 0.12% 661

0.501 - 11.000 20 4,416,070.47 2.97 664

1.001 - 11.500 31 7,357,764.40 4.96 657,
1.501 - 12.000 85  17,265,996.29 11.63 648

2.001 - 12.500 136]  25,644,636.98 17.27 647

2.501 - 13.000 246  39,826,783.97 26.83 642

3.001 - 13.500 146]  21,095,215.99 14.21 632

3.501 - 14.000 147 19,071,368.09 12.85 639
4.001 - 14.500 61 6,614,706.02 4.46 624
4.501 - 15.000 39 4,559,727.15 3.07 620

5.001 - 15.500 10 1,126,350.97 0.76 614

5.501 - 16.000 1 1,038,750.79 0.7 596
-6.001 - 16.500 3 251,972.57 0.17 591

otal: 936{ $148,451,641.85 100.00% 641
VINIMUM: 10.380

VAXIMUM: 16.229

JON-ZERO WA: 12.811

Top
20. Minimum Mortgage Rate
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

Minimum Mortgage Rate Mortgage Loans Balance Principal Balance FICO
3.001 - 3.500 1 $184,800.00 0.12% 752
4.001 - 4.500 1 182,298.16 0.12 661
4.501 - 5.000 19 4,231,270.47 2.85 660
5.001 - 5.500 31 7,357,764.40 4.96 657
5.501 - 6.000 85  17,265,996.29 11.63 648
6.001 - 6.500 135]  25,536,842.46 17.2 647
6.501 - 7.000 246]  39,826,783.97 26.83 642
7.001 - 7.500 146]  21,095,215.99 14.21 632
7.501 - 8.000 148]  19,179,162.61 12.92 639
8.001 - 8.500 61 6,614,706.02 4.46 624
8.501 - 9.000 39 4,559,727 15 3.07 620
9.001 - 9.500 10 1,126,350.97 0.76 614
9.501 - 10.000 11 1,038,750.79 0.7 596
10.001 - 10.500 3 251,972.57 0.17 591
Total: 936 $148,451,641.85, 100.00% 641
MINIMUM: 3.400

MAXIMUM: 10.229
NON-ZERO WA: 6.811

3
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21. Next Rate Adjustment Date

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted
Number of Principal Scheduled Average

Next Rate Adjustment Date Mortgage Loans Balance Principal Balance FICO
2006-02 1 $79,551.65 0.05% 605
2006-04 4 811,009.30 0.55 668
2006-05 25 5,208,700.55 3.51 656
2006-06 99 19,026,929.78 12.82 646
2006-07 425 63,829,732.33 43 637
2006-08 335 51,421,612.00 34.64 640
2007-06 6 1,781,896.73 1.2 658
2007-07 21 3,157,109.50 2.13 664
2007-08 20 3,135,100.01 2.1 644
Total: 936 $148,451,641.85 100.00% 641

Top

Credit Suisse First Boston
11 Madison Avenue

New York, New York 10010
www.csfb.com

8/12/2004 12:22

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not
commitment, a solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude any
the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and param
in goed faith. It is important that you (recipient) understand that those assumptions and parameters are not the only one
reasonably have been selected or that could apply in connection with the preparation of these materials or an assessm
described above. A variety of other or additional assumptions or parameters, or other market factors and other conside.
different contemporaneous good faith analyses or assessment of the transaction described above. Past performance s
an indication or guarantee of future performance, and no representation or warranty, express or implied is made regard
Opinions and estimates may be changed without notice. The information set forth above has been obtained from or bas
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Average | Average
LTV Coupon

79.87% 7.06%
79.97 6.46
79.58 6.792
79.99 6.293

80 7.686

79.98 6.732
79.98 6.448
79.91% 6.80%!
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Weighted | Weighted
Average | Average
LTV Coupon
79.94% 7.02%
80 6.882

79.9 6.745

80 7.34

79.9 6.64
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.82% 6.43%
79.91 6.8
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
71.32% 8.32%
79.84 7.419
79.94 7.046
79.78 6.716
79.91 6.647
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79.99 6.387
80 6.437
79.99 6.492
80.07 6.296
79.92 6.27
80 6.44
80 5.3
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
80.00% 4.38%
79.91 4.856
80 5.322
79.94 5.827
79.88 6.288
79.88 6.772
79.93 7.244
79.98 7.746
79.96 8.26
79.78 8.7
79.95 9.244
79.34 9.752
80 10.082
79.91% 6.80%

Weighted | Weighted

Average

Average




LTV Coupon
79.98% 6.74%
79.74 6.5
- 79.91 6.799
79.91%|  6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.98% 6.74%
79.74 6.5
79.91 6.799
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
68.62% 7.58%
79.94 6.795
81.04 7.079
79.91% 6.80%
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Weighted | Weighted
Average | Average
LTV Coupon
79.92% 7.37%
79.93 6.791
79.88 6.695
79.89 6.639
79.89 6.793
79.9 6.445
80.05 6.759
79.83 6.448
80 6.358
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.95% 6.74%
79.78 6.943
79.95 7.354
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.98% 6.84%
79.75 7177
79.99 6.629
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79.89 6.811
80 6.69
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.95% 6.32%
79.9 6.834
79.97 6.824
79.82 6.925
80 6.703
79.99 6.865
79.88 6.487
79.75 6.376
80 6.379
79.99 6.989
79.99 6.553
79.81 7.486
79.63 7.231
80 6.688
80.17 7.152
79.84 6.563
80 7.471
79.9 7.276
79.97 7.292
80 6.869
80 6.562
79.99 6.516
79.99 6.698
79.89 7.081
79.99 8.726
80 7.422
79.99 6.77
80 6.537
79.99 7.068
78.62 7.218
79.63 7.116
79.91% 6.80%




Weighted | Weighted
Average | Average
LTV Coupon
80.00% 6.41%
79.89 6.708
79.93 7.154
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
79.91% 6.80%
79.91% 6.80%
Weighted | Weighted
Average | Average
LTV Coupon
80.00% 5.00%
80 4,633

79.9 4.989
79.99 5.529
79.91 5.978
79.92 6.556
79.77 6.982
79.99 7.421
79.98 7.931
79.96 8.367
79.56 8.915
79.98 9.118
78.79 9.732




[ 79.90%]|

6.81%)

Weighted
Average
LTV

Weighted
Average
Coupon

78.62%

7.22%

79.91

6.808

79.90%
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Weighted
Average
LTV

Weighted
Average
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79.90%

6.81%

79.90%
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Average
LTV
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Average
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80.00% 4.38%
79.9 4.853
80 5.331
79.93 5.824
79.86 6.285
79.87 6.772
79.92 7.252
79.98 7.75
79.96 8.261
79.76 8.692
79.95 9.252
79.21 9.766
80 10.082
79.90% 6.81%
Weighted | Weighted
Average | Average
LTV Coupon
80.00% 4.65%
80 4.38
79.9 4.862
80 5.331
79.93 5.824
79.86 6.286
79.87 6.772
79.92 7.252
79.98 7.742
79.96 8.261
79.76 8.692
79.95 0.252
79.21 9.766
80 10.082
79.90% 6.81%
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Weighted | Weighted

Average | Average
LTV Coupon

80.00% 6.40%

80 5.824

80 6.136
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79.99 6.99

79.76 7.023

80 5.868

79.98 6.64

79.37 6.963

79.90% 6.81%
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1. FICO & Documentation

FICO & Documentation Full Doc Alternative Doc
<= 500 0.16 0.04
501 - 550 9.86 0.62
551 - 600 15.02 0.52
601 - 650 22.51 15
651 - 700 13.4 1.02
701 - 750 7.38 0.28
751 - 800 5.46 0.17
801 - 850 0.18 0
Total: 73.97 4.15
2. Current LTV

Current LTV FICO 500 - 550 FICO 551 - 600
0.01 -10.00 0 0
10.01 - 20.00 0.02 0.03
20.01 - 30.00 0.07 0.05
30.01 - 40.00 0.18 0.21
40.01 - 50.00 0.29 0.38
50.01 - 60.00 0.88 0.72
60.01 -70.00 2.65 2.25
70.01 - 80.00 4.19 7.98
80.01 - 90.00 3.58 6.29
90.01 - 100.00 0.02 1.24
Total: 11.88 19.15

3. Principal Balance

&9



Principal Balance FICO 500 - 550 FICO 551 - 600
0.01 - 50,000.00 0.56 0.91
50,000.01 - 100,000.00 2.57 3.59
100,000.01 - 150,000.00 2.57 4.36
150,000.01 - 200,000.00 1.91 2.87
200,000.01 - 250,000.00 1.42 2.9
250,000.01 - 300,000.00 1.02 1.67
300,000.01 - 350,000.00 0.46 1
350,000.01 - 400,000.00 0.23 0.54
400,000.01 - 450,000.00 0.16 0.32
450,000.01 - 500,000.00 0.35 0.34
500,000.01 - 550,000.00 0.19 0.12
550,000.01 - 600,000.00 0.21 0.28
600,000.01 - 650,000.00 0.08 0
650,000.01 - 700,000.00 0.08 0.17
700,000.01 - 750,000.00 0.09 0.09
1,000,000.01 >= 0 0
Total: 11.88 19.15
4. Prepayment Penalty Term At Origination

Prepayment Penalty Term At Origination FICO 500 - 550 FICO 551 - 600

0 3.53 5.18
12 0.92 1.01
24 6.65 10.63
30 0.02 0
36 0.76 2.33
Total: 11.88 19.15
5. Mortgage Rates

Mortgage Rates FICO 500 - 550 FICO 551 - 600
3.001 - 3.500 0 0
4.001 - 4.500 0 0
4.501 - 5.000 0 0.08
5.001 - 5.500 0 0.1
5.501 - 6.000 0.14 0.75
6.001 - 6.500 0.12 1.18
6.501 - 7.000 0.58 2.53
7.001 - 7.500 0.8 2.2
7.501 - 8.000 1.54 2.87




8.001 - 8.500 1.33 1.96
8.501 - 9.000 1.44 2.22
9.001 - 9.500 1.22 1.23
9.501 - 10.000 1.66 1.14
10.001 - 10.500 1.07 1.1
10.501 - 11.000 0.59 0.61
11.001 - 11.500 0.54 0.42
11.501 - 12.000 0.46 0.5
12.001 - 12.500 0.3 0.27
12.501 - 13.000 0.1 0
13.501 - 14.000 0 0.01
14.001 - 14.500 0.01 0
Total: 11.88 19.15
6. Mortgage Rate

Mortgage Rate LTV 10 -20 LTV 21-30
3.001 - 3.500 0 0
4.001 - 4.500 0 0
4.501 - 5.000 0 0.02
5.001 - 5.500 0.01 0.1
5.501 - 6.000 0.03 0.04
6.001 - 6.500 0.05 0.06
6.501 - 7.000 0.02 0.04
7.001 - 7.500 0.01 0.02
7.501 - 8.000 0.02 0.02
8.001 - 8.500 0.02 0.01
8.501 - 9.000 0 0.02
9.001 - 9.500 0 0.02
9.501 - 10.000 0.01 0.01
10.001 - 10.500 0 0.01
10.501 - 11.000 0 0.01
11.001 - 11.500 0 0
11.501 - 12.000 0 0.01
12.001 - 12.500 0 0.01
12.501 - 13.000 0 0
13.501 - 14.000 0 0
14.001 - 14.500 0 0
Total: 0.16 0.39

7. Mortgage Rate

[Mortgage Rate

| Current LTV 10 - 20 | Current LTV 21 - 30 |

“U



3.001 - 3.500 0 0
4.001 - 4.500 0 0
4.501 - 5.000 0 0.02
5.001 - 5.500 0.01 0.1
5.501 - 6.000 0.03 0.04
6.001 - 6.500 0.05 0.06
6.501 - 7.000 0.02 0.04
7.001 - 7.500 0.01 0.02
7.501 - 8.000 0.02 0.08
8.001 - 8.500 0.02 0.01
8.501 - 9.000 0 0.02
9.001 - 9.500 0 0.02
9.501 - 10.000 0.01 0.01
10.001 - 10.500 0 0.01
10.501 - 11.000 0 0.01
11.001 - 11.500 0 0
11.501 - 12.000 0 0.01
12.001 - 12.500 0 0.01
12.501 - 13.000 0 0
13.501 - 14.000 0 0
14.001 - 14,500 0 0
Total. 0.16 0.45

Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010

www.csfh.com

Disclaimer:This material is provided to you solely for informational purposes, is intended for
parameters determined by it in good faith. It is important that you (recipient) understand that
and other considerations, could result in different contemporaneous good faith analyses or &
forth above has been obtained from or based upon sources believed by CSFB to be reliable,
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Asset B:

4
Stated Doc % By Prin Bal Avg Prin Bal Current LTV
0.01 0.21 115,641.42 69.61
1.2 11.68 127,323.18 73.77
3.61 19.15 124,429.15 78.8
.38 30.4 138,001.54 80.29
7.13 21.55 154,918.63 79.12
2.82 10.49 183,614.04 75.36
0.71 6.35 219,085.88 66.23
0 0.18 209,026.11 44.13
21.88 100 144,140.51 77.5
FICO 601 - 650 FICO 651 - 700 FICO 701 -750 FICO 751 - 800

0 0 0 0
0.01 0.02 0.05 0.01
0.04 0.05 0.05 0.12
0.12 0.24 0.23 0.23
0.28 0.51 0.31 0.69
1.46 1.18 0.89 1.32
2.62 1.96 1.64 1.23
15.25 10.25 4.16 1.7
6.39 4.06 2.09 0.76
4.22 3.27 1.06 0.3
304 21.55 10.49] 6.35

3



FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800
1.36 0.64 0.19 0.04
416 2.41 0.8 0.41
545 3.54 157 0.56

4.9 3.92 1.36 0.83
4.56 3.2 128 0.98
312 2.51 1.29 0.89
2.06 1.44 118 0.54

1.9 118 0.95 0.5
0.93 1.06 0.88 0.46
0.86 0.91 017 0.35

05 0.37 0.32 0.19
0.27 0.07 0.07 0.21
0.23 0.3 0.3 0.3

0 0 0 0
0.09 0 0 0.09
0 0 0.13 0
30.4 21.55 10.49 6.35

FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800

7.57 3.41 1.44 0.62

" 2.25 1.88 112 0.61
141 9.05 2.38 0.54
0.03 0 0.04 0.03
6.44 7.21 55 455
30.4 21.55 10.49 6.35

FICO 601 - 650 FICO 651 - 700 FICO 701 - 750 FICO 751 - 800

0 0 0.03 0

0.02 0.02 0.14 0.02
0.32 0.45 0.59 0.61
156 2.4 2.06 2.8
3.89 442 3.21 1.63
4.74 3.67 157 0.59
6.35 3.68 1.1 0.41
3.21 154 0.49 0.09
3.55 2.22 0.4 0.07

Y



1.82 0.72 0.18 0.01
1.58 0.81 0.07 0.06
0.81 0.49 0.1 0.02
0.91 0.46 0.05 0
0.64 0.19 0.01 0.02
0.39 0.23 0.1 0.01
0.22 0.09 0.05 0
0.08 0.03 0.01 0
0.31 0.13 0.02 0.01
0.01 0 0 0
0 0 0 0

0 0 0 0
30.4 21.55 10.49 6.35

LTV 31-40 LTV 41-50 LTV 51-60 LTVE1-70

0 0 0 0.03
0.02 0 0.05 0.03
0 0.19 0.14 0.43
0.51 0.86 1.97 2.21
0.09 0.45 1.56 2.15
01 0.22 0.79 1.18
0.19 0.22 0.63 1.46
0.05 0.13 0.41 0.76
0.13 0.16 0.56 0.97
0.08 0.05 0.18 0.64
0.07 0.1 0.18 0.69
0.01 0.09 0.17 0.36
0.05 0.02 0.09 0.47
0.01 0.02 0.03 0.27
0.01 0.02 0.04 0.1
0 0 0 0.14

0 0 0 0.09

0 0 0 0.07
0.01 0 0.01 0.01
0 0 0 0

0 0 0 0
1.33 2.53 6.81 12.06

| Current LTV 31-40 | Current LTV 41-50 | Current LTV 51 - 60 [ Current LTV 61 - 70 |




o 0 0 0.03
0.02 0 0.05 0.03
0 0.19 0.16 0.4
0.51 0.86 1.97 2.21
0.09 0.51 1.55 2.1
0.1 0.22 0.82 1.18
0.19 0.24 0.65 1.46
0.05 0.13 0.41 0.76
0.08 0.16 0.56 0.97
0.08 0.05 0.18 0.64
0.07 0.1 0.18 0.7
0.01 0.09 0.17 0.36
0.05 0.02 0.09 0.47
0.01 0.02 0.03 0.27
0.01 0.02 0.04 0.1
0 0 0 0.14

0 0 0 0.09

0 0 0 0.07
0.01 0 0.01 0.01
0 0 0 0

0 0 0 0
1.28 2.61 6.88 11.99

your use only and does not constitute an offer or commitment, a solicitation of an offer or con
those assumptions and parameters are not the only ones that might reasonably have been s
1ssessment of the transaction described above. Past performance should not be taken as an
, but CSFB does not represent or warrant its accuracy or completeness. This material does n



acked Securities Portfolio Analysis
\egis Mortgage Corporation
Mortgage Portfolio 2004-3

5,770 records
All records

Balance: 831,690,752

10 Loans Silent 2nds
0 0
0 0
2.18 3.46
6.24 8.95
4.32 577
1.44 1.77
0.64 0.27
0 0
14.83 20.23
Top
FICO 801 - 850 Total WAC Gross Margin| Fuli Doc
0 0 5.38 0 0
0.01 0.15 6.934 6.594 0.08
0 0.38 6.953 7.071 0.3
0.11 1.33 6.557 6.157 1.14
0.04 2.49 6.245 6.254 2.24
0 6.46 6.353 5976 4.92
0 12.35 6.915 6.485 10.02
0.01 43.54 7.025 5.982 31
0.02 23.19 7.935 7.006 16.26
0 10.12 8.992 6.949 8.01
0.18 100 7.352 6.388 73.97

Top




FICO 801 - 850 Total Current LTV WAC Gross Margin
0 3.7 88.88 10.262 8.409
0.03 13.95 78.01 8.493 7.327
0.02 18.06 77.82 7.681 6.722
0 15.79 77.35 7.268 6.341
0 14.34 77.22 6.947 6.09
0 10.5 77.33 6.77 5.907
0.07 6.76 78.04 6.683 5.771
0 529 76.16 6.39 5.611
0 3.81 73.53 6.263 5.493
0.06 3.04 76.2 6.673 6.144
0 1.7 74.82 6.406 5.442
0 1.12 74.53 6.769 6.09
0 1.22 69.75 6.245 5.693
0 0.25 69.15 7.1 5.85
0 0.36 71.68 7.621 7.293
0 0.13 51.98 7.542 6.292
0.18 100 77.5 7.352 6.388
Top
FICO 801 - 850 Total Current LTV WAC Gross Margin
0 21.74 79.46 8.055 6.825
0 7.79 73.72 7.028 6.594
0.01 43.37 79.98 7.531 6.285
0 0.13 78.8 7.187 6.09
0.17 26.97 73 6.592 5.519
0.18 100 77.5 7.352 6.388
Top
FICO 801 - 850 Total Current LTV WAC Gross Margm
0 0.03 66.72 3.25 2.25
0 0.19 68.74 4.363 3.213
0 2.05 70.89 4.879 3.722
0.16 9.08 64.75 5.292 4159
0 14.05 73.78 5.809 4.669
0.01 11.87 76.84 6.291 5.123
0 14.96 77.72 6.786 5.549
0.01 8.34 78.89 7.269 6.065
0 10.64 78.85 7.764 6.538




0 6.03 80.45 8.273 7.038
0 6.18 80.56 8.759 7.493

0 3.87 83.04 9.307 8.018

0 4.21 82.9 9.781 8.489

0 3.03 87.07 10.328 8.956

0 1.92 86.82 10.795 9.49

0 1.32 85.62 11.291 9.987

0 1.07 85.74 11.771 10.327

0 1.04 91.53 12.366 10.872

0 0.11 75.87 12.666 11.416

0 0.01 75 13.508 12.258

0 0.01 74.98 14.031 12.781

0.18 100 77.5 7.352 6.388

Top
LTV 71-80 LTV 81-90 LTV 91-100 Total WA FICO

0 0 0 0.03 742

0.05 0.04 0 0.19 714
1.14 0.13 0 2.05 708
264 0.72 0.07 9.08 711
7.06 2.33 0.35 14.05 678
6.5 2.39 0.57 11.87 654
8.79 2.83 0.79 14.96 639
4.37 1.93 0.65 8.34 620
4.9 2.64 1.23 10.64 612
2.33 2.08 0.64 6.03 597
2.19 2.16 0.78 6.18 592
0.94 1.31 0.97 3.87 586
1.06 1.67 0.84 4.21 578
0.59 0.9 1.18 3.03 577
0.36 0.7 0.68 1.92 589
0.27 0.52 0.39 1.32 573
0.21 0.55 0.22 1.07 561
0.11 0.22 0.63 1.04 594
0.02 0.05 0.01 0.11 534
0.01 0 0 0.01 566
0.01 0 0 0.01 537
43,55 23.18 9.98 100 635

Top

[ Current LTV 71-80 | Current LTV 81-90| CurrentLTV91-100|  Total | WAFICO |

74



0 0 0 0.03 742
0.05 0.04 0 0.19 714
1.14 0.13 0 2.05 708

2.7 0.66 0.07 9.08 711
7.06 2.33 0.35 14.05 678
6.48 2.39 0.57 11.87 654
8.74 2.83 0.79 14.96 639
4.37 1.93 0.65 8.34 620

4.9 2.64 1.23 10.64 612
2.33 2.08 0.64 6.03 597
2.18 2.16 0.78 6.18 592
0.94 1.31 0.97 3.87 586
1.06 1.67 0.84 4.21 578
0.59 0.9 1.18 3.03 577
0.36 0.7 0.68 1.92 589
0.27 0.52 0.39 1.32 573
0.21 0.55 0.22 1.07 561
0.11 0.22 0.63 1.04 594
0.02 0.05 0.01 0.11 534
0.01 0 0 0.01 566
0.01 0 0 0.01 537

43.53 23.12 9.98 100 635
Top

nmitment, or any advice or recommendation, to enter info or conclude any transaction (whether on the i
elected or that could apply in connection with the preparation of these materials or an assessment of th
indication or guarantee of future performance, and no representation or warranty, express or implied is
1ot purport to contain all of the information that an interested party may desire. In all cases, interested pe



Alternative Doc Stated Doc 10 Loans Silent 2nds

0 0 0 0
0.02 0.05 0 0
0 0.08 0 0
0.01 0.18 0.02 0
0.01 0.24 0.04 0
0.2 1.34 0.38 0
0.26 2.07 0.81 0.06
2.2 10.34 90.88 20.08
0.94 5.99 2.78 0.09
0.51 1.6 0.91 0
4.15 21.88 14.83 20.23

&(



Full Doc Alternative Doc Stated Doc 10 Loans Silent 2nds

2.91 0.12 0.67 0 0.01

11.38 0.33 2.25 0.61 3.05

14.59 0.8 2.66 1.92 5.12

11.78 0.58 3.43 2.29 3.57

10.15 0.44 3.75 2.34 2.41

7.22 0.53 2.74 1.92 1.88

4.51 0.43 1.82 1.56 1.14

3.49 0.22 1.58 1.5 1.17

2.48 0.1 1.23 0.93 0.92

2.3 0.17 0.56 0.8 0.52

1.07 0.19 0.44 0.5 0.38

0.85 0.07 0.2 0.21 0.07

0.68 0.08 0.46 0.16 0

0.17 0 0.08 0 0

0.27 0.09 0 0.09 0

0.13 0 0 0 0

73.97 4.15 21.88 14.83 20.23
Avg Prin Bal Full Doc Alternative Doc Stated Doc IO Loans | Silent 2nds
121,937.89 15.76 0.55 5.43 2.21 4.4
190,051.75 5.53 0.29 1.97 0.59 0.68
149,902.12 30.56 2.6 10.2 9.74 12.69
121,382.53 0.11 0 0.02 0 0.02
146,500.50 22.02 0.7 4.25 2.29 244
144,140.51 73.97 4.15 21.88 14.83 20.23
Avg Prin Bal Full Doc Alternative Doc | Stated Doc I0 Loans | Silent 2nds
213,515.98 0.03 0 0 0 0
201,936.90 0.16 0 0.03 0.08 0.02
233,745.52 1.82 0.1 0.13 0.69 0.57
239,011.17 8.24 0.25 0.6 1.68 0.98
222,612.96 11.57 0.3 217 3.12 2.47
193,900.07 8.77 0.62 2.47 2.82 3.67
175,193.19 9.85 0.8 4.3 3.52 5.39
156,904.33 5.91 0.6 1.84 1.3 2.73
148,706.78 6.8 0.35 3.49 1.06 2.58




130,166.55 4.23 0.21 1.58 0.36 0.9
128,443.43 4.19 0.19 1.79 0.15 0.59
93,253.84 2.92 0.26 0.69 0.02 0.14
95,459.70 3.01 0.23 0.97 0.02 0.15
70,192.92 2.45 01 0.48 0 0.03
57,497.84 1.2 0.06 0.67 0 0
73,774.88 0.98 0 0.34 0 0
84,999.85 0.82 0.03 0.23 0 0
45,220.46 0.89 0.06 0.09 0 0
94,946.56 0.11 0 0 0 0
42,000.00 0 0 0.01 0 0
56,986.47 0.01 0 0 0 0
144,140.51 73.97 4.15 21.88 14.83 20.23
Gross Margin Avg Prin Bal Full Doc Alternative Doc | Stated Doc| 10 Loans
2.25 213,515.98 0.03 0 0 0
3.213 201,936.90 0.16 0 0.03 0.08
3.722 233,745.52 1.82 01 0.13 0.69
4.159 239,011.17 8.24 0.25 0.6 1.68
4.669 222,612.96 11.57 0.3 217 3.12
5.123 193,900.07 8.77 0.62 2.47 2.82
5.549 175,193.19 9.85 0.8 4.3 3.52
6.065 156,904.33 5.91 0.6 1.84 1.3
6.538 148,706.78 6.8 0.35 3.49 1.06
7.038 130,166-55 4.23 0.21 1.58 0.36
7.493 128,443.43 4.19 0.19 1.79 0.15
8.018 93,253.84 2.92 0.26 0.69 0.02
8.489 95,459.70 3.01 0.23 0.97 0.02
8.956 70,192.92 2.45 0.1 0.48 0
9.49| 57,497.84 1.2 0.06 0.67 0
9.987 73,774.88 0.98 0 0.34 0
10.327 - 84,999.85 0.82 0.03 0.23 0
10.872 45,220.46 0.89 0.06 0.09 0
11.416 04,946.56 0.11 0 0 0
12.258 42,000.00 0 0 0.01 0
12.781 56,986.47 0.01 0 0 0
6.388 144,140.51 73.97 4.15 21.88 14.83
|_Gross Margin | AvgPrinBal |  FullDoc | Alternative Doc | Stated Doc| 10 Loans |




2.25 213,515.98 0.03 0 0
3.213 201,936.90 0.16 0 0.03
3.722 233,745.52 1.82 0.1 0.13
4.159 239,011.17 8.24 0.25 0.6
4.669 222,612.96 11.57 0.3 217
5.123 193,900.07| 8.77 0.62 247
5.549 175,193.19 9.85 0.8 4.3
6.065 156,904.33 5.9 0.6 1.84
6.538 148,706.78 6.8 0.35 3.49
7.038 130,166.55 4.23 0.21 1.58
7.493 128,443.43 4.19 0.19 1.79
8.018 03,253.84 2.92 0.26 0.69
8.489 95,450.70 3.01 0.23 0.97 .
8.956 70,192.92 2.45 0.1 0.48 0
9.49 57,497.84 1.2 0.06 0.67 0
9.987 73,774.88 0.98 0 0.34 0
10.327 84,999.85 0.82 0.03 0.23 0
10.872 45,220.46 0.89 0.06 0.09 0
11.416 94,946.56 0.11 0 0 0
12.258 42,000.00 0 0 0.01 0
12.781 56,986.47 0.01 0 0 0
6.388 144,140.51 73.97 4.15 21.88 3

ndicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions
'e transaction described above. A variety of other or additional assumptions or parameters, or other mar
made regarding future performance. Opinions and estimates may be changed without notice. The infori
arties should conduct their own investigation and analysis of the transaction(s) described in these mater



Silent 2nds
0
0.02
0.57
0.98
2.47
3.67
5.39
273
2.58
0.91
0.59
0.14
0.15
0.03




0.02
0.57
0.98
2.47
3.67
5.39
2.73
2.58
0.91
0.59
0.14
0.15
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1,071 records

Asset Backed Securities Portfolio Analysis Sl o
Aegis Mortgage Corporation .
Mortgage Portfolio 2004-4

SUMMARY

Total Number of Loans: 1071

Total Outstanding Loan Balance: $168,223,900.01
Average Outstanding Loan Balance: $157,071.80
Fixed Rate: 11.75%

Adjustable Rate: 88.25%

Prepayment Penalty Coverage:  78.25%

Weighted Average Coupon:  6.798%

Weighted Average Margin:  5.597%

Weighted Average Initial Periodic Cap:  2.985%
Weighted Average Periodic Cap:  1.000%
Weighted Average Maximum Rate:  12.811%
Weighted Average Minimum Rate: 6.811%
Weighted Average Original Term (mo.): 358
Weighted Average Remaining Term (mo.): 358
Weighted Average Original LTV: 79.91%
Weighted Average FICO: 642

Weighted Average DTL: 42.00%

First Lien Position:  100.00%

Second Licn Position:  0.00%

Percentage of

Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Awverage  Average
PRODUCT Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
2/28 ARM 603  $84,826,060.69 50.42% 637  7987%  7.061%
2/28 Interest Only ARM 286 55,551,474.92 33.02 644 79.97 6.460
3/27 ARM 33 4,884,056.84 2.90 660 79.58 6.792
3/27 Interest Only ARM 4 3,190,049.40 1.90 648 79.99 6.293
Balloon - Fixed 2 331,599.44 0.20 650 80.00 7.686
Fixed 118 16,380,229.57 9.74 652 79.98 6.732
Fixed - Interest Only 15 3,060,428.75 1.82 660 79.98 6.448
Total: 1,071 $168,223,900.01 100.00% 642 79.91% 6.798%

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain ail of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Eack person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securifies referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.

Credit Suisse First Boston Aug 12,2004 12:51 Page 1 of 10
11 Madison Avenue

New York, New York 10010

www.csfb.com



1,071 records

Asset Backed Securities Portfolio Analysis e Sons
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled ~ Average  Average  Average
Original Prepayment Penalty Term (Years)  Mortgage Loans Balance  Principal Balance FICO LTV Coupon
0.00 243 $36,588,848.49 21.75% 639 7994%  7.023%
1.00 26 5.631,052.22 335 653 80.00 6.882
2.00 666  105,540,677.71 62.74 640 79.90 6.7435
2.50 1 184,000.00 0.1 619 §0.00 7.340
3.00 135 20,279,321.59 12.05 657 79.90 6.640
Total: 1,071 5168,223,900.01 100.00% 642 1991% 6.79%8%
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
ZIP Mortgage Loans Balance  Principal Balance FICO LTV Coupon
77469 5 $853,439.88 0.53% 677  79.82%  6.425%
Other 1,066  167,330,460.13 99.47 642 79.91 6.800
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Scheduled Principial Balances Mortgage Loans Balance  Principal Balance FICO LTV~ Coupon
0.01 - 50,000.00 2 $93,700.00 0.06% 644 71.32%  8.319%
50,000.01 - 100,000.00 318 25,368,518.02 15.08 627 79.84 7419
100,000.01 - 150,000.00 345 42,557,218.65 25.30 635 79.94 7.046
150,000.01 - 200,000.00 170 29,690,765.87 17.65 646 79.78 6.716
200,000.01 - 250,000.00 90 20,034,027.60 11.91 642 75.91 6.647
250,000.01 - 300,000.00 57 15,620,761.57 9.29 650 79.99 6.387
300,000.01 - 350,000.00 29 9,462,060.64 5.62 649 80.00 6.437
350,000.01 - 400,000.00 26 9,702,758.84 5.77 654 79.99 6.492
400,000.01 - 450,000.00 18 7,691,334.20 4.57 664 80.07 6.296
450,000.01 - 500,000.00 9 4,298,854.62 2.56 639 79.92 6.270
500,000.01 - 550,000.00 6 3,143,900.00 1.87 683 80.00 6.440
550,000.01 - 600,000.00 1 560,000.00 0.33 694 80.00 5.300
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%
Minimum Scheduled Principal Balance: $46,600.00
Maximum Scheduled Principal Balance:  $560,000.00
Average Scheduled Principal Balance:  $157,071.80
Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or i t, a solicitation of

an offer or commitment, or any advice or recommendation, fo enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only enes that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. 4 variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or t of the tr ion described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.

Credit Suisse First Boston Aug 12, 2004 12:51 Page 2 of 10
11 Madison Avenue

New York, New York 10010

www.csfb.com



1,071 records

Asset Backed Securities Portfolio Analysis s S
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of

Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Mortgage Ratcs Mortgage Loans Balance  Principal Balance FICO LTV Coupon
4.001 - 4.500 i $182,298.16 0.11% 66] 80.00% 4.380%
4.501 - 5.000 21 4,707,713.08 2.80 670 79.91 4.856
5.001 -5.500 35 8,143,276.81 4.84 661 80.00 5.322
5.501 - 6.000 103 20,522,376.61 1220 650 79.94 5.827
6.001 - 6,500 166 30,554,266.08 18.16 648 79.88 6.288
6.501 - 7.000 280 44,805,744.02 26.63 642 79.88 6.772
7.001 -7.500 158 22,689,789.23 13.49 632 79.93 7.244
7.501 - 8.000 167 21,456,236.00 12.75 639 79.98 7.746
8.001 - 8.500 69 7.541,757.37 448 627 79.96 8.260
8.501 - 9.000 44 4,943,49522 294 621 79.78 8.700
9.001 - 9.500 11 1,187,918.02 0.71 613 79.95 9.244
9.501 - 10.000 13 1,237,056.84 0.74 600 79.34 9.752
10.001 - 10.500 3 251,972.57 0.135 591 80.00 10.082
Total: 1,071  §168,223,900.01 100.00% 642 7991%  6.798%

Minimum: 4.380
Maximum: 10.229
Weighted Average: 6.798

Percentage of
Total ~ Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Avcrage  Average  Average

Original Terms to Stated Matunity Mortgage Loans Balance  Principal Balance FICO LTV~ Coupon

<=180 8 $1,372,170.65 0.82% 643  7998%  6.740%

181 - 240 1 72,651.56 0.04 678 79.74 6.500

301 - 360 1,062 166,7759,077.80 99.14 642 79.9] 6.799

Total: 1,071  $168,223,900.01 100.00% 642 7991%  6.798%
Minimum: 180
Maximum: 360

Weighted Average: 358

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might r bly have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
Investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in ec ic, fi ial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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1,071 records

Asset Backed Securities Portfolio Analysis il St
Aegis Mortgage Corporation B
Mortgage Portfolio 2004-4

Percentage of
Total Montgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Remaining Tenms to Stated Matunty Mortgage Loans Balance  Principal Balance FICO LTV Coupon
<= 180 8 $1,372,170.65 0.82% 643 79.98%  6.740%
181 - 240 1 72,651.56 0.04 678 79.74 6.500
301 - 360 1,062 166,779,077.80 99.14 642 7991 6.799
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%
Minimum: 178
Maximum: 360

Weighted Average: 358

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

Loan to Value Mortgage Loans Balance  Principal Balance FICO LTV Coupon

60.01 - 70.00 5 $482,300.00 0.29% 655 68.62% 7.582%

70.01 - 80.00 1,064 167,156,100.00 99.37 642 79.94 6.795

80.01 - 50.00 2 585,500.01 0.35 681 81.04 7.079

Total: 1,071 S168,223,900.01 100.00% 642 7991%  6.798%
Minimum: 62.80
Maximum: 81.33

Weighted Average: 79.91

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or of the tra ion described above. Past performance should not be taken as an indication or guarantee of future
perfor) , and no repr tation or warranty, express or implied is made regarding future perfor Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time fo
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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1,071 records

Asset Backed Securities Portfolio Analysis . S Soont
Aegis Mortgage Corporation .
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Total Wecighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Fico Score Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
551 - 600 221 $28,773,570.60 17.10% 590 7992%  7.367%
601 - 620 214 30,832,637.45 1833 611 79.93 6.791
621 - 640 185 28,251,402.70 16.79 630 79.88 6.695
641 - 660 185 31,030,186.91 18.45 650 79.89 6.639
661 - 680 107 19,160,555.55 11.39 669 79.89 6.793
681 - 700 71 13,185,098.89 7.84 691 79.90 6.445
701 - 720 43 8,500,259.01 5.05 711 80.05 6.759
721-750 3 6,223,636.19 3.70 733 79.83 6.448
751 - 800 14 2,266,552.71 135 766 80.00 6.358
Total: 1,071  $168,223,900.01 100.00% 642 7991%  6.798%
Minimum: 580
Maximum: 795
Weighted Average: 642
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Loan Purpose Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
Purchasc 786 $124,538,601.89 74.03% 646 79.95%  6.742%
Cash Out Refinance 272 42,101,338.45 25.03 632 79.78 6.943
Rate/Term Refinance i3 1,583,959.67 0.94 650 79.95 7.354
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Wcighted Weighted
Number of Principal Scheduled  Average  Average  Average
Property Type Mortgage Loans Balance  Principal Balance FICO LTV Coupon
2-4 Family 4] $8,623,440.67 5.13% 672 79.98%  6.840%
Condo 59 8,292,425.45 4.93 645 79.75 7.177
PUD 177 29,863,461.56 17.75 640 79.99 6.629
Single Family 793 121,324,572.33 72.12 641 79.89 6.811
Townhousc 1 120,000.00 0.07 626 80.00 6.690
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%

Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or kave a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may de
rafffected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis y s'l‘zggc}ggz
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

States - Top 30 Mortgage Loans Balance  Principal Balance FICO LTV~ Coupon
California - South 75  $20,495,519.08 12.18% 654 7995%  6.324%
Florida 120 19,210,990.76 11.42 641 79.90 6.834
Texas 136 18,716,180.11 11.13 652 79.97 6.824
Ohio 87 10,970,898.71 6.52 634 79.82 6.925
Washington 53 8,669,629.91 515 637 80.00 6.703
Massachusetts 36 7,794,662.10 4.63 660 79.99 6.865
Colorado 46 7,052,036.00 4.19 639 79.88 6.487
Califomia - North 27 6,923,916.23 412 659 79.75 6.376
New York 22 6,335,984.10 377 663 80.00 6.379
1llinois 33 4,932,503.37 2.93 640 79.99 6.989
Maryland 25 4,837,439.02 2.88 646 79.99 6.553
North Carolina 41 4,727,573.76 2.81 620 79.81 7.486
Connecticut 30 4,606,975.21 2.74 639 79.63 7.231
Louisiana 29 3,583,239.38 2.13 630 80.00 6.688
Alabama 22 3,236,138.74 1.92 630 80.17 7.152
Missouri 27 3,048,509.26 1.81 627 79.84 6.563
Michigan 22 2,668,396.52 1.59 621 80.00 7.471
Arizona 19 2,564,300.43 1.52 629 79.90 7.276
Georgia 22 2,474,179.43 1.47 622 79.97 7.292
Kansas 17 2,425,149.46 1.44 646 80.00 6.869
Nevada 13 2,176,600.43 1.29 633 80.00 6.562
Virginia 11 2,168,074.14 1.29 650 79.99 6.516
fowa 20 2,163,450.43 1.29 618 79.99 6.698
New Hampshire 10 1,822,157.51 1.08 645 79.89 7.081
Wisconsin 14 1,657,955.07 0.99 619 79.99 8.726
South Carolina 11 1,409,644.63 0.84 633 80.00 7422
Pennsylvania 13 1,407,489.31 0.84 640 79.99 6.770
Rhode Island 6 1,201,744.62 0.71 664 80.00 6.537
Indiana 14 1,179,529.89 0.70 636 79.99 7.068
Maine 8 1,106,423.13 0.66 625 78.62 7218
Other 62 6,656,609.27 3.96 625 79.63 7116
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect fransactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its ewn professional advisers as fo the risks involved in making such a purchase.
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1,071 records

Asset Backed Securities Portfolio Analysis sl S
Aegis Mortgage Corporation .
Mortgage Portfolio 2004-4

Percentage of

Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Documentation Type Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
Altemnative Documentation 42 $8,993,378.43 5.35% 668  80.00%  6413%
Full Documentation 818 119,371,404.80 70.96 628 79.89 6.708
Stated Documentation 211 39,859,116.78 23.69 679 79.93 7.154
Total: 1,071 §168,223,900.01 100.00% 642 79.91% 6.798%

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

Qccuancy Status Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
Owner Qceupied 1,071 $168,223,900.01 100.00% 642 7991%  6.798%
Total: 1,071 $168,223,900.01 100.00% 642 7991%  6.798%

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Gross Margin Number of Principal Scheduled  Average  Average  Average
(ARMSs Only) Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
2.001 - 2.500 1 $135,342.26 0.09% 699 80.00% 5.000%
3.001 - 3.500 5 1,133,098.16 0.76 709 80.00 4.633
3.501 - 4.000 20 4,613,524.93 31 652 79.90 4.989
4.001 - 4.500 46 9,456,297.05 6.37 659 79.99 5.529
4.501 - 5.000 115 23,722,479.09 15.98 642 79.91 5.978
5.001 - 5.500 206 34,748,379.27 2341 644 79.92 6.556
5.501 - 6.000 188 30,491,165.27 20.54 638 79.77 6.982
6.001 - 6.500 159 21,531,656.45 14.30 636 79.99 7.421
6.501 - 7.000 95 11,431,651.21 7.70 641 79.98 7.931
7.001 - 7.500 61 6,795,012.82 4.58 625 79.96 8.367
7.501 - 8.000 16 2,200,135.16 148 622 79.56 8915
8.001 - 8.500 16 1,520,615.75 1.02 610 79.98 9.118
8.501 - 9.000 8 672,284.43 0.45 595 78.79 9.732
Total: 936  8148,451,641.85 100.00% 641 79.90% 6811%

MINIMUM: 2.500
MAXIMUM: 8979
NON-ZERO WA: 5.597

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwisej. This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above, Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made vegarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In ali cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perforn services for or solicit business from such issuers,
and/or have a position or effect tr ions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors {including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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1,071 records

Asset Backed Securities Portfolio Analysis sl S
Aegis Mortgage Corporation B
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Initial Periodic Cap Number of Principal Scheduled  Average  Average  Average
(ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
1.000 8 $1,106,423.13 0.75% 625  78.62%  7.218%
3.000 928 147,345218.72 99.25 641 7991 6.808
Total: 936 S148,451,641.85 100.00% 641 79.90% 6.811%
Minimum: 1.000
Maximum: 3.000
Weighted Average: 2.985
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Periodic Cap Number of Principal Scheduled  Average  Average  Average
(ARMSs Only) Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
1.000 936 5148,451,641.85 100.00% 641 79.90%  6811%
Total: 936 S§148,451,641.85 100.00% 641 79.90%  6.811%
MINIMUM: 1.000
MAXIMUM: 1.000
NON-ZERO WA: 1.000
Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commi t, a solicitation of

an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described abave. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future perfor Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSF8 does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,

and/or have a position or effect tr ions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only fo sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in ec ic, fi ial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market

conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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1,071 records

Asset Backed Securities Portfolio Analysis il Sons
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted
Maximum Rate Number of Principal Scheduled  Average  Average  Average
(ARMSs Only) Mortgage Loans Balance  Principal Balance FICO LTV~ Coupon
10.001 - 10.500 ) $182,298.16 0.12% 661 80.00%  4.380%
10.501 - 11.000 20 4,416,070.47 297 664 79.90 4.853
11.001 - 11.500 31 7,357,764.40 4.96 657 80.00 5.331
11.501 - 12.000 85 17,265,996.29 11.63 648 79.93 5.824
12.001 - 12.500 136 25,644,636.98 17.27 647 79.86 6.285
12.501 - 13.000 246 33,826,783.97 26.83 642 79.87 6.772
13.001 - 13.500 146 21,095,215.99 14.2} 632 79.92 7252
13.501 - 14.000 147 19,071,368.09 12.85 639 79.98 7.750
14,001 - 14.500 61 6,614,706.02 4.46 624 79.96 8.26]
14.501 - 15.000 39 4,559,727.15 3.07 620 79.76 8.692
15.001 - 15.500 10 1,126,350.97 0.76 614 79.95 9.252
15.501 - 16.000 11 1,038,750.79 0.70 596 79.21 9.766
16.001 - 16.500 3 251,972.57 0.17 591 80.00 10.082
Total: 936 $148,451,641.85 100.00% 641 79.90%  6.811%
MINIMUM: 10.380
MAXIMUM: 16.229
NON-ZERO WA: 12811

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith, It is important that you (recipient) understand that those assumptions and
paramelers are not the only ones that might r bly have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above, Past performance should not be taken as an indication or guarantee of future
perfor , and no repr ion or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be relinble, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consuit their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.

Credit Suisse First Boston Aug 12, 2004 12:5] Page 9 of 10
11 Madison Avenue

New York, New York 10010

www.csfb.com

Qs



1,071 records

Asset Backed Securities Portfolio Analysis Sl Sesona
Aegis Mortgage Corporation -
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Wceighted
Minimum Mongage Rate Number of Principal Scheduled  Average  Average  Average
(ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV Coupon
3.001 - 3.500 1 $184,800.00 0.12% 752 80.00%  4.650%
4.001 - 4.500 1 182,298.16 0.12 661 80.00 4.380
4.501 - 5.000 19 4,231,270.47 2.85 660 79.90 4.862
5.001 - 5.500 31 7.357,764.40 4.96 657 80.00 5.331
5.501 - 6.000 85 17,265,996.29 11.63 648 79.93 5.824
6.001 - 6.500 135 25,536,842.46 17.20 647 79.86 6.286
6.501 - 7.000 246 39,826,783.97 26.83 642 79.87 6.772
7.001 - 7.500 146 21,095,215.99 14.21 632 79.92 7.252
7.501 - 8.000 148 19,179,162.61 12.92 639 79.98 7.742
8.001 - 8.500 61 6,614,706.02 4.46 624 79.96 8.261
8.501 - 9.000 39 4,559,727.15 3.07 620 79.76 8.692
9.001 - 9.500 10 1,126,350.97 0.76 614 79.95 9.252
9.501 - 10.000 1t 1,038,750.79 0.70 596 79.21 9.766
10.001 - 10.500 3 251,972.57 0.17 591 80.00 10.082
Total: 936 $148,451,641.85 100.00% 641 79.90%  6.811%
MINIMUM: 3.400
MAXIMUM: 10.229
NON-ZERO WA: 6.81]
Percentage of
Total  Mongage Loans
Scheduled By Total Weighted Weighted Weighted
Next Rate Adjustment Date Number of Principal Scheduled  Average  Average  Average
(ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV Coupon
2006-02 1 $79,551.65 0.05% 605  80.00%  6.400%
2006-04 4 811,009.30 0.55 668 80.00 5.824
2006-05 25 5,208,700.55 351 656 80.00 6.136
2006-06 99 19,026,929.78 12.82 646 80.00 5.955
2006-07 425 63,829,732.33 43.00 637 79.99 6.990
2006-08 335 51,421,612.00 34.64 640 79.76 7.023
2007-06 6 1,781,896.73 1.20 658 80.00 5.868
2007-07 21 3,157,109.50 213 664 79.98 6.640
2007-08 20 3,135,100.01 2.11 644 79.37 6.963
Total: 936 $148,451,641.85 100.00% 641 7990%  6.811%

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or of the tra ion described above. Past performance should not be taken as an indication or guarantee of future
perfor e, and no repr tation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials skould make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred 1o herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically invoive a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks invoived. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as (o the risks invelved in making such a purchase.
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4
5,770 records
All records
Batance: 831,690,752

Percentage of
STATE Number of Remaining Principal Mortgage Loans Weighted Weighted Weighted Average
Loans Balance By Remaining Average FICO | Average LTV Coupon
Balance
Alabama 66} 7.425,033.73) 0.8 625 82.04 7.752
Arizona 92 12,349,598.34 1.4 624 83.32 .045
Arkansas 28| 2,592,802.85] 0.3 831 84.85 .32
Catifornia 686 163,979,797.52 19.72] 664 72.15 .429
Colorado 127 17,321,861.11 2.08, 630 82.51 7.093
Connecticut 17¢] 25,757,332.83 3.1 626 75.3 7.707
Delaware 35, 5,242,697.35 0.63; 609 1.88] 7.882
Florida 526, 65,777.632.4 7.91 26| 0.31 7.649
Georgia 74 6,842,444.0 0.82] 05, 3.33 8.408]
idaho 11 1,332,170.9 0.16] 546 0.58 7.023
llincis 109] 12,719,682.42 1.53] 642 80.3: 7.474l
ndiana 97 7,935,531.67 0.95] 636 1. 7.726
owa 81 6,374,802.74 0.77] 630] 821 7.86
Kansas 48 5,224,566.31 0.63| 6} 82.85 7.616
Kentucky 52 4,273,182.76) 0.51 17| 83.8 7.844
Louisiana 128] 12,405,149.33] 1.49] 622 81.72] 7.851
Maine 98| " ,204.053‘7§T 1.35 €19 77.02 7.992
Marytand 163| 29,392,865.98 3.53] 626, 78.79| 7.293
Massachusetts 238 51,370.921.47 6.1 639 73.7 6.988|
Michigan 168 17,137.453.91 2.0 06 80.8 8.169
Minnesota 1186 19.290,264.98| 2.3 5491 78.9 7.184]
Mississippi 20] 1,457.515.31 0.18 78| 86.4 8.806
Missouri 105 ,675,374.51 11 619, 81.2 7.
Nebraska 34 2,338,813.56] 0.2, 609 82.79] 8.
Nevada 142 26,573,777.71 3. 619 78.76 7.83
New Hampshire 124 18,051,457.23 2.17 626 761 7.35;
New Jersey 104 20,945,956.84 2.52] 600 743 B.105
New Mexico 8 1,029,598.11 0.12 604 80.0! 7.592
New York 2897 59,026,177.53 71 637 73.8 .95_5‘
North Carolina 125 11,479,260.32 1.38 625 2.2 .094]
Ohio 438 39,862,422.29 4.75 612 8272 .219]
Oklahoma 57 4,822,936.00 0.58 626 83.85 62!
Oregon 1 2,737.659.67, 0.33 674 79.33 6.76
Pennsylvania 9¢ 9,277,064.23 112 625 78.01 7.49
Rhode Island 8 15,026,212.34 1.81 635 72.26 7.02:
South Carolina 47 4,208,445.14 0.51 14 82.28 8.739
Tennessee 64 6,463,082.50] 0.78 10 81.55] 8.454
Texas 420 44,978,666.58 5.41 541 81.58) 7.305]
[Utah 20 1,947.865.72) 0.23] 560 83.38 7.64
Vermont 57, 6,857,525.76 0.82 2 77.85 8.466
Washington 167, 25,719,878.02 3.09 54 82.54 7.089]
Virginia 144 24,636,769.37| 2.9 76.2 7.385]
West Virginia 3 0,388.10 0.0 5 84.2 8.14
Wisconsin 75| 8,330,358.55 599 82.8¢ 10.079)
Wyoming 1 133,600.00 0.02] 541 80
Total: 5,770] 831,690,751.93 100 635 77.57| 7.352
Disctaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or
commitment, a solicitation of an coffer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on
the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it
in good faith. It is important that you (recipient) understand that those assumptions and parameters are not the onty ones that might
reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the transaction
described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could resutt in
different contemporaneous good faith anatyses or assessment of the transaction described above. Past performance should not be taken as
an indication or guarantee of future performance, and no representation or warranty, express or implied is made regarding future
performance. Opinions and estimates may be changed without notice. The informaticn set forth above has been obtained from or based
upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This material does not
purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these
materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult
their own professional advisors, CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the
securities referred to herein, perform services for or solicit business fram such issuers, and/or have a position or effect transactions in the
securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and are intended for
sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured
security may be affected by changes in economic, financial and pofitical factors (including, but not limited to, spot and forward interest and
exchange rates), time to maturity, market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor
interested in purchasing a structured product should conduct its own investigation and analysis of the product and consult with its own
professional advisers as to the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4
5,770 records
All records
Balance: 831,690,752

Percentage of
STATE Number of Remaining Principal Mortgage Loans Weighted
Loans Balance By Remaining Average FICO
Balance

Alabama 66 7,425,033.73 0.89 625
Arizona 92 12,349,598.34 1.48 624
Arkansas 28 2,592,802.85 (.31 631
California 686 163,979,797.52 19.72 664
Colorado 127 17,321,861.11 2.08 630
Connecticut 176 25,757,332.83 3.1 626
Delaware 35 5,242,697.35 0.63 609
Florida 526 65,777,632.46 7.91 626
Georgia 74 6,842,444.03 0.82 605
ldaho 11 1,332,170.97 0.16 646
Hllinois 109 12,719,682.42 1.53 642
Indiana 97 7,935,531.67 0.95 636
lowa 81 6,374,802.74 0.77 630
Kansas 48 5,224,566.31 0.63 636
Kentucky 52 4,273,182.76 0.51 617
Louisiana 128 12,405,149.33 1.49 622
Maine 96 11,204,053.78 1.35 619
Maryland 163 29,392,865.98 3.53 626
Massachusetts 238 51,370,921.47 6.18 639
Michigan 166 17,137,453.91 2.06 606
Minnesota 116 19,290,264 .98 2.32 649
Mississippi 20 1,457,515.31 0.18 578
Missouri 105 9,675,374.51 1.16 619
Nebraska 34 2,338,813.56 0.28 609
Nevada 142 26,573,777.71 3.2 619
New Hampshire 124 18,051,457.23 217 626
New Jersey 104 20,945,956.84 2.52 600
New Mexico 8 1,029,598.11 0.12 604
New York 297 59,026,177.53p 7.1 637
North Carolina 125 11,479,260.32 1.38 625
Ohio 438 39,862,422.29 4.79 612
Oklahoma 57 4,822,936.00 0.58 626
Oregon 19 2,737,659.67 0.33 674
Pennsylvania 96 9,277,064.23 1.12 625
Rhode Island 88 15,026,212.34 1.81 635




South Carolina 47 4,208,445.14 0.51 614
Tennessee 64 6,463,082.50 0.78 610
Texas 420 44,978,666.58 5.41 641
Utah 20 1,947,865.72 0.23 660
Vermont 57 6,857,525.76 0.82 612
Washington 167 25,719,978.02 3.09 645
Virginia 144 24,636,769.37 2.96 631
West Virginia 3 160,388.10 0.02 596
Wisconsin 75 8,330,358.55 1 599
Wyoming 1 133,600.00 0.02 541
Total: 5,770 831,690,751.93 100 635
Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not consi
commitment, a solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude
on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assumptions an
by it in good faith. It is important that you (recipient) understand that those assumptions and parameters are not tt
reasonably have been selected or that could apply in connection with the preparation of these materials or an ass:
described above. A variety of other or additional assumptions or parameters, or other market factors and other co
in different contemporaneous good faith analyses or assessment of the transaction described above. Past perforn
as an indication or guarantee of future performance, and no representation or warranty, express or implied is mac
performance. Opinions and estimates may be changed without notice. The information set forth above has been ¢
upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completen
not purport to contain all of the information that an interested party may desire. In all cases, interested parties sho
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Eacl
materials should make an independent assessment of the merits of pursuing a transaction described in these mat
their own professional advisors. CSFB may, from time to time, participate or invest in other financing transactions
securities referred to herein, perform services for or solicit business from such issuers, and/or have a position or ¢
securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of
sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The mark:
security may be affected by changes in economic, financial and political factors (including, but not limited to, spot .
exchange rates), time to maturity, market conditions and volatility and the credit quality of any issuer or reference
interested in purchasing a structured product should conduct its own investigation and analysis of the product and
professional advisers as to the risks involved in making such a purchase.

1



Weighted |Weighted Average
Average LTV Coupon

82.04 7.752
83.32 8.045
84.85 8.325
72.15 6.429
82.51 7.093
75.3 7.707
81.88 7.882
80.31 ' 7.649
83.33 8.408
80.58 7.023
80.33 7.474
81.2 7.726
82.16 7.86
82.85 7.616
83.8 7.844
81.72 7.851
77.02 7.992
78.79 7.293
73.78 6.988
80.89 8.169
78.96 7.184
86.4 8.606
81.2 7.653
82.79 8.713
78.76 7.839
76.1 7.352
74.38 8.105
80.09 7.592
73.82 6.955
82.2 8.094
82.72 8.219
83.85 7.629
79.33 6.769
78.01 7.499
72.26 7.022
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82.28 8.739
81.55 8.454
81.58 7.305
83.38 7.64
77.85 8.466
82.54 7.089
76.26 7.385
84.26 8.149
82.88 ‘ 10.079

80 7
77.57 7.352
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1. Interest Only Loans

Interest Only Loans #0Of Loans Balance Avg balan | % of the pool | Seasoning
FALSE 5,205} 708,364,725.83| 136,093.13 85.17 1
TRUE 565 123,326,026.10| 218,276.15 14.83 1
Total: 5,770/ 831,690,751.93| 144,140.51 100 1
2. APR

APR #0Of Loans Balance Avg balan | % of the pool | Seasoning
0.001 - 9.500 4,309| 725,870,381.52{ 168,454.49 87.28 1
9.501 - 10.000 367 35,033,711.66] 95,459.70 4.21 1
10.001 - 10.500 359 25,199,259.44| 70,192.92 3.03 1
10.501 - 11.000 278 15,984,399.43] 57,497.84 1.92 1
11.001 - 12.000 254 19,917,440.74| 78,415.12 2.39 1
12.001 - 13.000 201 9,586,572.67| 47,694.39 1.15 1
13.001 >= 2 98,986.47; 49,493.24 0.01 1
Total: 5,770] 831,690,751.93| 144,140.51 100 1
3. FICO Ranges

FICO Ranges #0f Loans Balance Avg balan | % of the pool | Seasoning
451 - 500 15 1,734,621.30] 115,641.42 0.21 1
501 - 525 306| 38,427,030.48| 125,578.53 4.62 1
526 - 550 457 58,720,556.40| 128,491.37 7.06 1
551 - 575 440 60,003,545.99| 136,371.70 7.21 1
576 - 600 840 99,265,761.91| 118,173.53 11.94 1
601 - 625 975| 129,348,215.12| 132,664.84 15.55 1
626 --650 857| 123,470,612.73| 144,073.06 14.85 1
651 >= 1,880 320,720,408.00| 170,595.96 38.56 1
Total: 5,770{ 831,690,751.93] 144,140.51 100 1

1o



4. Remaining Principal Balance

Remaining Principal Balance | #Of Loans Balance Avg balan | % of the pool | Seasoning |
1-50,000 919| 30,792,162.98] 33,506.16 3.7 1
50,001 - 75,000 781| 49,566,160.80] 63,464.99 5.96 1
75,001 - 400,000 3,876{ 654,736,111.30{ 168,920.57 78.72 1
400,001 - 500,000 127 56,951,454.14| 448,436.65 6.85 1
500,001 - 600,000 43| 23,414,432.61] 544,521.69 2.82 1
600,001 >= 24} 16,230,430.10] 676,267.92 1.95 1
Total: 5,770] 831,690,751.93| 144,140.51 100 1
5. Loan to Value Ratio - No Ml

Loan to Value Ratio - No Ml #0Of Loans Balance Avg balan | % of the pool | Seasoning |
<=80.00 3,417] 554,796,222.69| 162,363.54 66.71 1
80.01 - 85.00 649| 100,937,212.19| 155,527.29 12.14 1
85.01 - 90.00 568| 91,708,118.65( 161,457.96 11.03 1
90.01 - 95.00 268| 41,816,056.81] 156,030.06 5.03 1
95.01 - 100.00 868| 42,433,141.59| 48,886.11 5.1 1
Total: 5,770| 831,690,751.93| 144,140.51 100 1
6. Documentation

Documentation #Of Loans Balance Avg balan | % of the pool | Seasoning |
Alternative Documentation 201] 34,528,552.13[ 171,783.84 4.15 1
Full Documentation 4,461| 615,181,325.23| 137,902.11 73.97 1
Stated Documentation 1,108 181,980,874.57| 164,242.67 21.88 1
Total: 5,770| 831,690,751.93{ 144,140.51 100 1
7. Loan Purpose

Loan Purpose #0Of Loans Balance Avg balan | % of the pool Seasonin;;1
Cash OQut Refinance 3,453| 564,907,254.87| 163,598.97 67.92 1
Purchase 2,001} 238,931,355.68| 119,405.97 28.73 1
Rate/Term Refinance 316 27,852,141.38] 88,139.69 3.35 1
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[Total:

| 5,770 831,690,751.93( 144,140.51!

100

1]

8. Property Type

Property Type #0Of Loans Balance Avg balan | % of the pool | Seasoning |
Single Family 4,547| 637,311,893.03| 140,160.96 76.63 1
PUD 655{ 106,295,556.29| 162,283.29 12.78 1
2-4 Family 278 50,615,124.50] 182,068.79 6.09 1
Condo 256 33,471,027.57| 130,746.20 4.02 1
Townhouse 25{ 2,927,614.27| 117,104.57 0.35 1
Modular Home 9] 1,069,536.27| 118,837.36 0.13 0
Total: 5,770| 831,690,751.93| 144,140.51 100 1
9. Rate Type

Rate Type #Of Loans Balance Avg balan | % of the pool | Seasoning
ARM 3,8616| 557,427,097.87] 154,155.72 67.02 1
Fixed 2,154| 274,263,654.06] 127,327.60 32.98 2
Total: 5,770] 831,690,751.93| 144,140.51 100 1
10. STATE

STATE #Of Loans Balance Avg balan | % of the pool | Seasoning |
Alabama 66| 7,425,033.73| 112,500.51 0.89 1
Arizona 92| 12,349,598.34| 134,234.76 1.48 1
Arkansas 28| 2,592,802.85| 92,600.10 0.31 1
California 686| 163,979,797.52| 239,037.61 19.72 1
Colorado 127} 17,321,861.11] 136,392.61 2.08 1
Connecticut 176 25,757,332.83| 146,348.48 3.1 1
Delaware 35| 5,242,697.35] 149,791.35 0.63 1
Florida 526] 65,777,632.46| 125,052.53 7.91 1
Georgia 74]  6,842,444.031 92,465.46 0.82 1
Idaho 11 1,332,170.97| 121,106.45 0.16 1
Illinois 109 12,719,682.42| 116,694.33 1.53 1
Indiana 97| 7,935,531.67| 81,809.60 0.95 1
lowa 81 6,374,802.74; 78,701.27 0.77 1
Kansas 48| 5,224,566.31| 108,845.13 0.63 1
Kentucky 52| 4,273,182.76] 82,176.59 0.51 1
Louisiana 128] 12,405,149.33] 96,915.23 1.49 1
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Maine 96| 11,204,053.78| 116,708.89 1.35 1
Maryland 163| 29,392,865.98; 180,324.33 3.53 1
Massachusetts 238] 51,370,921.47] 215,844.21 6.18 1
Michigan 166] 17,137,453.91| 103,237.67 2.06 1
Minnesota 116} 19,290,264.98| 166,295.39 2.32 1
Mississippi 20 1,457,515.31| 72,875.77 0.18 1
Missouri 105] 9,675,374.51] 92,146.42 1.16 1
Nebraska 34| 2,338,813.56| 68,788.63 0.28 1
Nevada 142 26,573,777.71] 187,139.28 3.2 1
New Hampshire 124 18,051,457.23| 145,576.27 217 1
New Jersey 104| 20,945,956.84} 201,403.43 2.52 1
New Mexico 8l 1,029,598.11] 128,699.76 0.12 2
New York 297| 59,026,177.53| 198,741.34 7.1 1
North Carolina 125 11,479,260.32| 91,834.08 1.38 1
Ohio 438 39,862,422.29] 91,010.10 4.79 1
Oklahoma 57{ 4,822,936.00] 84,612.91 0.58 1
Oregon 19| 2,737,659.67| 144,087.35 0.33 1
Pennsylvania 96| 9,277,064.23] 96,636.09 1.12 1
Rhode Island 88| 15,026,212.34| 170,752.41 1.81 1
South Carolina 47 4,208,445.14] 89,541.39 0.51 1
Tennessee 64| 6,463,082.50| 100,985.66 0.78 1
Texas 420 44,978,666.58]| 107,092.06 5.41 1
Utah 20 1,947,865.72| 97,393.29 0.23 1
Vermont 57| 6,857,525.76| 120,307.47 0.82 1
Washington 167] 25,719,978.02] 154,011.84 3.09 1
Virginia 144| 24,636,769.37| 171,088.68 2.96 1
West Virginia 3 160,388.10| 53,462.70 0.02 1
Wisconsin 75 8,330,358.55| 111,071.45 1 1
Wyoming 1 133,600.00] 133,600.00 0.02 0
Total: 5,770 831,690,751.93| 144,140.51 100 1
11. Credit Grade

Credit Grade #0Of Loans Balance Avg balan | % of the pool | Seasoning |
80/20 1st 763| 120,872,046.37| 158,416.84 14.53 1
80/20 2nd 813 31,108,118.71| 38,263.37 3.74 1
80/20 COMBO - 1ST MTG 309| 47,627,853.64| 154,135.45 5.73 0
A 420} 67,791,695.05| 161,408.80 8.15 1
A- 215 29,584,430.45| 137,602.00 3.56 1
A+ 2,883 489,603,258.23| 169,824.23 58.87 1
B 151] 18,817,895.23| 124,621.82 2.26 1
C 38f 5,206,648.56| 137,017.07 0.63 1
C+ 178] 21,078,805.69| 118,420.26 2.53 1
Total: 5,770 831,690,751.93| 144,140.51 100 1
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Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010
www.csfb.com
8/16/2004 12:09

Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not const
(whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assum
only ones that might reasonably have been selected or that could apply in connection with the preparation of these
and other considerations, could result in different contemporaneous good faith analyses or assessment of the trar
warranty, express or implied is made regarding future performance. Opinions and estimates may be changed witt
represent or warrant its accuracy or completeness. This material does not purport to contain all of the information
in these materials and of the data set forth in them. Each person receiving these materials should make an indepe
from time to time, participate or invest in other financing transactions with the issuers of the securities referred to |
Structured securities are complex instruments, typically involve a high degree of risk and are intended for sale onl
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward intel
interested in purchasing a structured product should conduct its own investigation and analysis of the product and




sset Backed Securities Portfolio Analysis

Aegis Mortgage Corporation

Mortgage Portfolio 2004-4
5,770 records

All records
Balance: 831,690,752

WAC |WARTERM;FICO|OLTV|CLTV| DTI | % Of Full Doc | % of Primary
7.522 344| 632] 77.09] 80.04] 40.21 75.39 95.79
6.373 358| 650| 80.33] 90.16] 411 65.8 99.65
7.352 346 635| 77.57| 81.54| 40.34 73.97 96.36

Top

WAC |WARTERM|FICO|OLTViCLTV! DTI | % Of Full Doc| % of Primary
6.874 349{ 643| 76.39] 80.9] 40.32 73.91 96.1
9.781 342) 578} 82.92 83.62| 40.58 71.51 98.02

10.328 315 577] 8711 87.3] 39.6 80.89 97.93

10.795 316] 589 86.85 86.85] 41.6 62.34 97.76

11.506 337| 568} 85.69 85.69] 40.18 75 99.13

12.396 2911 588 90 90| 40.94 86.88 98.6

13.809 359 549 75 75| 46.12 57.57 0
7.352 346| 635| 77.57| 81.54| 40.34 73.97 96.36

Top

WAC |WARTERM|FICO|OLTV|CLTV| DTI | % Of Full Doc| % of Primary
9.581 355 500] 69.65 69.65| 39.73 74.73 100
9.237 357| 513] 72.63] 72.63| 41.31 81.99 98.53
9.035 356| 537| 74.57] 74.57] 40.29 86 97.27
8.705 356{ 562\ 77.93| 77.93 40.41 74.98 96.71

8 349| 589 79.39] 85.12| 40.91 80.51 97.37
7.33 346 ©613| 80.25] 86.19] 41.09 78.78 97.95
7.139 345{ 638| 80.46| 86.02 40.77 69.12 95.95
6.443 340| 703] 75.94| 79.92 39.57 68.51 95.05
7.352 346] 635| 77.57| 81.54] 40.34 73.97 96.36

3




WAC [WARTERM|FICO|OLTV|CLTV| DTI [ % Of Full Doc| % of Primary
10.262 275 613| 88.95 89| 37.98 78.51 92.95
8.864 331] 609] 78.33] 81.69| 38.04 82.48 93.11
7.225 349| 634| 77.54] 81.86| 40.56 73.94 96.88
6.445 354 661 74.79] 78.95 41.46 69.77 08.45
6.55 355| 661| 74.77| 77.68] 39.73 68.08 95.66
6.69 352 667| 68.94] 68.94| 39.77 63.74 85.59
7.352 346 635 77.57| 81.54] 40.34 73.97 96.36
Top
WAC |WARTERM|FICO|OLTV|CLTV| DTI | % Of Full Doc | % of Primary
6.9 349 638| 71.43| 77.35| 40.06 74.53 96.01
7.853 351 610| 84.29| 84.39] 40.18 72.45 95.72
8.029 356| 628] 89.44| 89.44| 40.85 67.47 96.89
8.038 3531 650| 94.41} 94.41] 42.13 80.57 97.68
9.929 268 650] 99.74| 99.74| 41.46 77.76 100
7.352 346 635| 77.57| 81.54] 40.34 73.97 96.36
Top
WAC [WARTERM FICO|OLTV|CLTV| DTI | % Of Full Doc | % of Primary
7.396 344| 626] 80.28| 85.28| 37.96 0 94.53
7.269 345 632] 77.11] 80.92] 40.24 100 97.1
7.623 349 ©645) 78.62) 82.93] 41.12 0 94.2
7.352 346| 635| 77.57| 81.54] 40.34 73.97 96.36
Top
WAC |WA RTERM|FICO|{OLTV|CLTV| DTI | % Of Full Doc | % of Primary
7.329 348| 628| 75.15 76.58| 39.97 77.33 96.54
7.365 345| 644 83.09] 934 41.22 65.5 95.95
7.712 308| 682] 79.47| 80.49] 40.2 78.4 96.24
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[ 7.352] 346] 635 77.57| 81.54] 40.34] 73.97] 96.36)|
Top
WAC [WARTERM|FICO[OLTV|{CLTV| DTI [ % Of Full Doc| % of Primary
7.387 346 633 77.41] 81.14] 40.07 74.56 97.08
7.085 344] 641] 79.16] 84.7] 40.09 77.03 97.66
7.259 345 641 74.1] 77.43] 43.66 65.88 86.33
7.617 346] 633] 80.74] 85.5] 40.85 64.93 94.21
7.831 356] 639 79.18] 80| 44.23 73.93 89.37
7.66 338] 630] 79.71] 79.71] 40.53 84.47 100
7.352 346 635 77.57| 81.54] 40.34 73.97 96.36
Top
WAC [WARTERM|FICO]oLTV|CLTV] DTI | % Of Full Doc | % of Primary
7.609 359 614] 79.36| 84.59] 40.99 70.67 96.21
6.83 319 676| 73.94] 75.35] 39.01 80.67 96.67
7.352 346] 635 77.57] 81.54] 40.34 73.97 96.36
Top
WAC [WA RTERM][FICO]OLTV][CLTV] DTI [ % Of Full Doc| % of Primary
7.752 347] 625 82.04] 90.67] 40.81 84.63 98.52
8.045 351] 624 83.32] 87.44] 41.13 83.21 99.47
8.325 337| 631] 84.85] 84.85| 40.03 88.9 90.69
6.429 349 664] 72.15] 75.37] 39.93 73.3 96.08
7.093 351] 630 82.51] 90.51] 42.6 76.12 98.57
7.707 344] 626 75.3] 78.86] 40.58 74.5 98.26
7.882 341] 609] 81.88] 85.55 39.38 68.04 100
7.649 346] 626| 80.31| 86.09] 40.08 64.59 94.96
8.408 349] 605| 83.33] 90.53] 41.49 79.06 96.24
7.023 353 646| 80.58] 86.84] 40.32 68.45 100
7.474 348 642| 80.33| 87.83] 40.04 75.99 97.78
7.726 353 636] 81.2] 84.17 39.61 82.04 90.37
7.86 330| 630] 82.16] 88.78] 39.2 94.47 99.34
7.616 337| 636 82.85| 02.14] 38.96 65.2 95.03
7.844 334] 617] 83.8] 87.98] 40.58 84.03 047
7.851 332] 622| 81.72] 87.49] 39.33 78.03 97.84

g



7.992 3301 619 77.02| 78.62| 39.94 72.93 95.45
7.293 351 626] 78.79] 81.94] 40.2 79.6 96.32
6.988 349 639| 73.78] 76.8] 41.72 67.66 97.92
8.169 351] 606] 80.89] 83.98] 39.94 81.94 90.9
7.184 350] 649| 78.96| 78.96| 39.94 86.27 98.45
8.606 353] 578 86.4] 89.72] 35.75 76.12 96.97
7.653 347] 619] 81.2| 87.46] 39.32 82.97 90.48
8.713 350} 609| 82.79] 90.73| 37.19 77.81 100
7.839 349 6194 78.76] 80.4| 40.03 81.58 98.25
7.352 334| 626] 76.1] 78.11] 38.73 76.06 99.29
8.105 348| 600} 74.38] 74.38| 42.14 69.2 95.01
7.592 339] 604] 80.09 84.03] 41.08 34.49 100
6.955 340 637] 73.82] 75.9] 40.95 71.81 96.88
8.094 346] 625] 82.2] 90.41f 40.81 75.45 99.06
8.219 350] 612| 82.72| 88.21| 39.49 82.29 97.74
7.629 335| 626] 83.85; 87.14] 37.32 80.37 94.94
6.769 317] 674] 79.33] 83.82| 37.29 58.04 95.01
7.499 347] 625 78.01| 81.04] 38.93 66.99 94.21
7.022 341) ©635] 72.26] 73.79] 42.09 66.05 91.96
8.739 341] 614] 82.28| 88.98] 40.2 77.87 100
8.454 339] 610] 81.55] 81.55] 39.93 75.22 93.71
7.305 342] 641] 81.58| 89.74| 39.32 70.17 95.52
7.64 343] 660f 83.38] 89.74] 41.23 90.77 91.63
8.466 349 612| 77.85] 79.91] 40.85 67.1 95.48
7.089 349 645| 82.54] 89.2| 42.39 64.05 95.98
7.385 344| 631] 76.26{ 78.01] 40.79 79.04 95.26
8.149 342| 596 84.26[ 96.03| 46.02 73.5 73.5
10.079 345 599 82.88| 86.64] 42.13 78.64 99.1
7 360 541 80 80| 37.6 100 100
7.352 346| 635] 77.57| 81.54| 40.34 73.97 96.36
Top
WAC [WARTERM|FICO[OLTV|CLTV| DTI | % Of Full Doc| % of Primary
6.707 357| 644] 79.99] 99.6] 41.89 70.41 100
10.716 232 642| 99.75] 99.75| 41.15 71.46 100
7.022 360] 640} 79.7] 99.22| 42.26 72.52 100
8.027 354] 583] 76.75] 76.75] 40.2 69.66 96.84
8.607 352] 580| 74.21] 74.21] 40.5 75.32 96.04
6.995 347| 648] 76.4] 76.4] 39.79 74.34 94.78
8.868 357| 575| 72.15| 72.15] 37.88 82.58 97.62
9.456 357 583] 61.91] 61.91] 43.35 95.65 99.21
9.324 354| 562| 69.56| 69.56] 40.29 91.49 95.76
7.352 346 635| 77.57] 81.54| 40.34 73.97 96.36
Top

b



1ot constitute an offer or commitment, a solicitation of an offer or commitment, or any advice or recommendation, to
n assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that tho
1 of these materials or an assessment of the transaction described above. A variety of other or additional assumptior
f the transaction described above. Past performance should not be taken as an indication or guarantee of future per
iged without notice. The information set forth above has been obtained from or based upon sources believed by CSI
yrmation that an interested party may desire. In all cases, interested parties should conduct their own investigation ai
in independent assessment of the merits of pursuing a transaction described in these materials and should consult t
arred to herein, perform services for or solicit business from such issuers, and/or have a position or effect transactio
sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market
/ard interest and exchange rates), time to maturity, market conditions and volatility and the credit quality of any issue
duct and consult with its own professional advisers as to the risks involved in making such a purchase.
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% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
89.21 71.93 4.39 0
90.54 44 .88 0 100
89.41 67.92 3.74 14.83
% of (single family and PUD) | % of cashout] % of 2nd lien | % of 10s
89.29 68.1 0.82 16.97
90.32 76.66 10.61 0.38
93.17 58.18 32.57 0
90.29 61.79 32.98 0
86.05 76.13 15.48 0
91.11 40.76 51.09 0
57.57 100 0 0
89.41 67.92 3.74 14.83
% of (single family and PUD) | % of cashout| % of 2nd lien | % of I0s
96.82 93.39 0 0
91.13 89.1 0 0
88.69 89.6 0 0
89.97 86.09 0.22 0
90.93 61.99 5.66 18.29
91.69 63.18 5.5 19.99
88.49 64 5.2 21.11
88.16 63.14 3.69 16.6
89.41 67.92 3.74 14.83

e



% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
93.44 27.91 60.99 0

90.92 58.65 12.87 3.81

88.94 70.15 0.91 15.13

86.62 69.37 0 25.35

93.34 63.47 0 25.1

100 83.79 0 12.63

89.41 67.92 3.74 14.83

% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
80.47 67.29 0 16.7

87.36 83.77 0 9.49

89.73 77.75 0.04 14.76

91.36 66.57 1.93 16.99

90.86 18.6 71.27 1.14

89.41 67.92 3.74 14.83

% of (single family and PUD) |{% of cashout| % of 2nd lien [% of 10s
90.12 60.59 4.46 23.36

90.55 71.01 3.61 13.19

85.43 58.87 4.03 18.74

89.41 67.92 3.74 14.83

% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
90.31 100 0 9.8

86.82 0 10.07 28.38

93.4 0 25.25 0.6

\4



89.41| 67.92| 3.74]  14.83]

% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
100 70.42 3.43 14.52

100 57.73 5.81 18.01

0 64.66 3.22 9.95

0 56.52 4.15 18.12

0 78.92 2.39 19.21

0 73.76 0 0

89.41 67.92 3.74 14.83

% of {single family and PUD) | % of cashout| % of 2nd lien | % of IOs
88.46 67.07 0 19.27

91.33 69.66 11.34 5.8

89.41 67.92 3.74 14.83

% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
. 100 38.89 8.2 30.59

97.16 78.98 2.64 4.03

100 84.6 0 0

91.14 71.72 2.71 25.57

93.81 62.34 6.23 33.01

77.89 81.17 3.43 1.99

95.73 70.72 0.77 2.54

90.03 49.45 6.09 22.57

95.41 47.33 6.01 21.26

100 55.69 462 7.18

84.04 50.82 5.35 10.73

97.91 73.15 3.47 6.12

97.94 68.54 8.31 4.12

96.56 52.98 8.04 18.59

92.54 53.69 3.89 4.72

97.07 57.9 6.19 12.86

120



93.6 87.98 1.83 1.14
92.33 73.8 3.12 15.99
65.2 74.15 2.43 10.4
90.74 73.37 2.34 1.98
96.64 82.75 0 10.75
100 35.59 5.27 0
96.9 54.61 5.26 12.31
98.13 64.96 7.23 0
94.71 85.26 1.37 5.34
87.14 82.44 1.61 1.38
76.08 94.31 0 0
100 82.07 6.41 6.52
76.95 75.09 2.14 572
97.82 45.31 7.97 18.75
95.48 62.69 4.9 13.4
98.22 67.68 4.95 7.22
100 61.57 2.39 27.28
95.08 60.46 3.48 5.63
85.14 84.13 2.1 14.45
100 44.07 8.61 7.46
97.26 79.91 0 9.22
98.29 32.65 9.14 15.3
91.63 20.13 6.95 5.17
90.89 87.65 1.03 0
94.47 53.73 6.32 41.17
94.71 83.83 1.42 8.94
100 0 14.7 0
86.84 92.82 5.07 1.48
100 0 0 0
89.41 67.92 3.74 14.83
% of (single family and PUD) | % of cashout| % of 2nd lien | % of 10s
89.84 22.74 0 40.54
90.06 0.05 100 0
90.02 30.69 0 27.45
88.74 94.21 0 6.69
88.29 91.35 0 3.62
89.4 79.75 0 11.06
92.14 89.84 0 7.97
88.55 93.44 0 0
86.28 93.19 0 0
89.41 67.92 3.74 14.83

o



1 advice or recommendation, to enter into or conclude any transaction
(recipient) understand that those assumptions and parameters are not the
if other or additional assumptions or parameters, or other market factors
ation or guarantee of future performance, and no representation or

J upon sources believed by CSFB to be reliable, but CSFB does not
»nduct their own investigation and analysis of the transaction(s) described
2 materials and should consult their own professional advisors. CSFB may,
'e a position or effect transactions in the securities or derivatives thereof.

) the risks involved. The market value of any structured security may be

1d the credit quality of any issuer or reference issuer. Any investor

such a purchase. ‘
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Asset Backed Sec!
Aegis Morti
Mortgage

5,77

All

Balance

1. Fico Scores

Number Of | Aggregate Remaining | % Loans by Remaining
Fico Scores Loans Principal Balance Principal Balance
<= 500 15 $1,734,621.30 0.21%
501 - 525 306 38,427,030.48 4.62
526 - 550 457 58,720,556.40 7.06
551 - 575 440 60,003,545.99 7.21
576 - 600 840 99,265,761.91 11.94
601 - 625 975 129,348,215.12 15.55
626 - 650 857 123,470,612.73 14.85
651 - 675 716 105,035,859.85 12.63
676 - 700 441 74,204,998.63 8.92
701 -725 272 47,939,210.33 5.76
726 - 750 203 39,277,459.55 472
751 - 775 145 31,150,657.34 3.75
776 - 800 96 21,649,039.50 2.6
801 - 825 7 1,463,182.80 0.18
Total: 5,770 $831,690,751.93 100.00%
Minimum FICO: 493
Maximum FICO: 813
WA FICO: 635
2. Loan Purpose

Number Of | Aggregate Remaining | % Loans by Remaining
Loan Purpose Loans Principal Balance Principal Balance
Purchase 2,001 $238,931,355.68 28.73%
Cash Out Refinance 3,453 564,907,254.87 67.92
Rate/Term Refinance 316 27,852,141.38 3.35
Total: 5,770 $831,690,751.93 100.00%
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3. Property Type

Number Of

Aggregate Remaining

% Loans by Remaining

Property Type Loans Principal Balance Principal Balance

2-4 Family 278 $50,615,124.50 6.09%
Condo 256 33,471,027.57 4.02
Modular Home 9 1,069,536.27 0.13
PUD 655 106,295,556.29 12.78
Single Family 4,547 637,311,893.03 76.63
Townhouse 25 2,927,614.27 0.35
Total: 5,770 $831,690,751.93 100.00%

4. Original Loan to Value Ratio

Number Of | Aggregate Remaining | % Loans by Remaining

 Original Loan to Value Ratio Loans Principal Balance Principal Balance

<= 50.000 280 $35,891,684.48 4.32%
50.001 - 55.000 120 24,777,330.17 2.98
55.001 - 60.000 149 28,021,042.31 3.37
60.001 - 65.000 328 55,452,122.28 6.67
65.001 - 70.000 300 47,714,770.11 5.74
70.001 - 75.000 430 73,893,388.20 8.88
75.001 - 80.000 1,810 289,045,885.14 34.75
80.001 - 85.000 649 100,937,212.19 12.14
85.001 - 90.000 568 91,708,118.65 11.03
90.001 - 95.000 268 41,816,056.81 5.03
95.001 - 100.000 868 42,433,141.59 5.1
Total: 5,770 $831,690,751.93 100.00%

Minimum Original Loan-to-Value Ratio: 13.88
Maximum Original Loan-to-Value Ratio: 100.00

Weighted Average Original Loan-to-Value Ratio:

77.57

5. Documentation Type

Documentation Type

Number Of
Loans

Aggregate Remaining
Principal Balance

% Loans by Remaining
Principal Balance

Alternative Documentation 201 $34,528,552.13 4.15%
Full Documentation 4,461 615,181,325.23 73.97
Stated Documentation 1,108 181,980,874.57 21.88
Total: 5,770 $831,690,751.93 100.00%




6. Rate Type

Number Of | Aggregate Remaining | % Loans by Remaining
Rate Type Loans Principal Balance Principal Balance
ARM 3,616 $557,427,097.87 67.02%
Fixed 2,154 274,263,654.06 32.98
Total: 5,770 $831,690,751.93 100.00%
7. Occuancy Status

Number Of | Aggregate Remaining | % Loans by Remaining

Occuancy Status Loans Principal Balance Principal Balance

Owner Occupied 5,526 $801,421,560.94 96.36%
Non-Owner Occupied 243 30,148,021.03 3.62
Vacation 1 121,169.96 0.01
Total: 5,770 $831,690,751.93 100.00%

8. Remaining Principal Balance

Number Of | Aggregate Remaining | % Loans by Remaining

Remaining Principal Balance Loans Principal Balance Principal Balance

1 - 25,000 2441 $4,811,450.26 0.58%
25,001 - 50,000 678 25,980,712.72 3.12
50,001 - 75,000 781 49,566,160.80 5.96
75,001 - 100,000 758 66,471,794.37 7.99
100,001 - 125,000 683 76,714,336.73 9.22
125,001 - 150,000 535 73,452,824.06 8.83
150,001 - 175,000 395 63,999,770.22 7.7
175,001 - 200,000 359 67,298,765.30 8.09
200,001 - 250,000 535 119,252,613.31 14.34
250,001 - 300,000 320 87,299,969.72 10.5
300,001 - 400,000 291 100,246,037.59 12.05
400,001 - 500,000 127 56,951,454.14 6.85
500,001 - 600,000 43 23,414,432.61 2.82
600,001 - 700,000 19 12,200,458.81 1.47
700,001 >= 5 4,029,971.29 0.48
Total: 5,770 $831,690,751.93 100.00%

Mimimum Remaining Balance: 9,957.98
Maximum Remaining Balance: 1,050,000.00
Average Remaining Balance: 144,140.51

[



9. Debt-to-Income Ratios

Number Of | Aggregate Remaining | % Loans by Remaining

Debt-to-Income Ratios Loans Principal Balance Principal Balance

0.01-10.00 23 $3,224,694.24 0.39%
10.01 - 20.00 227 27,304,132.89 3.28
20.01 - 30.00 810 101,466,630.60 12.2
30.01 - 40.00 1,545 219,120,780.45 26.35
40.01 - 50.00 2,701 405,244,371.14 48.73
50.01 - 60.00 452 73,840,001.85 8.88
60.01 - 70.00 12 1,490,140.76 0.18
Total: 5,770 $831,690,751.93 100.00%

Min DTH: 1.80%
Max DTI: 68.60%
WA DTI: 40.34%

Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010
www.csfb.com
8/17/2004 13:24

Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not const
recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise).
good faith. It is important that you (recipient) understand that those assumptions and parameters are not the only
of these materials or an assessment of the transaction described above. A variety of other or additional assumptic
contemporaneous good faith analyses or assessment of the transaction described above. Past performance shou
warranty, express or implied is made regarding future performance. Opinions and estimates may be changed with
by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or completeness. This material does
parties should conduct their own investigation and analysis of the transaction(s) described in these materials and «
assessment of the merits of pursuing a transaction described in these materials and should consult their own prof
with the issuers of the securities referred to herein, perform services for or solicit business from such issuers, and
are complex instruments, typically involve a high degree of risk and are intended for sale only to sophisticated inve
structured security may be affected by changes in economic, financial and political factors (including, but not limite
and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product
advisers as to the risks involved in making such a purchase.
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urities Portfolio Analysis
gage Corporation
Portfolio 2004-4

'0 records
| records

2: 831,690,752

% of Loans with % of % of
FICO <=550| LTV >= 85% | Non-Full Doc | Balances <=$100K | Northern CA | Southern CA | DTI >= 45%
100.00% 6.61% 25.27% 34.99% 0.00% 0.00%| - 39.37%
100 14.17 18.01 26.26 1.23 4.3 45.61
100 15.79 14 26.1 45 4.66 41.28
0 30.71 25.02 2215 2.48 11.53 41.39
0 28.94 19.49 24.27 3.65 7.1 40.82
0 26.88 21.22 19.97 4.61 11.48 37.67
0 29.65 30.88 16.28 4.15 16.71 39.71
0 27.9 38.17 15.19 4.62 17.4 38.47
0 26.06 37.38 12.64 9.37 20.88 41.35
0 24.47 36.1 10.71 4.66 20.77 41.84
0 16.25 21.65 7.75 5.91 22.44 24.35
0 11.67 18.71 6.63 17.36 21.35 30.27
0 10.2 7.03 7.82 11.8 28.39 32.64
0 0 0 15.27 4519 34.09 20.71
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%
Top
% of Loans with % of % of
FICO <=550| LTV >= 85% | Non-Full Doc | Balances <=$100K | Northern CA| Southern CA | DTI >= 45%
4.11% 27.47% 34.50% 23.95% 3.62% 13.92% 39.72%
15.66 23 22.67 14.21 5.99 14.83 38.16
2.08 37.41 21.6 33.55 6.53 9.51 45.36
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%
Top

(31



% of Loans with % of % of
FICO <=550{ LTV >= 85% | Non-Full Doc| Balances <=$100K | Northern CA | Southern CA | DTl >= 45%
10.84% 16.31% 34.12% 11.16% 0.88% 10.51% 50.17%
12.85 30.47 35.07 20.75 1.25 24.91 42 .87
11.44 24.14 15.53 24.19 0 0 35
9.48 24.57 22.97 10.74 1.87 13.65 38.25
12.35 25.11 25.44 19.14 6.5 14.36 37.78
6.75 37.02 26.07 19.35 0 0 51.44
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%
Top
% of Loans with % of % of
FICO <=550| LTV >= 85% | Non-Full Doc | Balances <=$100K | Northern CA | Southern CA | DTl >= 45%
13.09% 0.00% 12.93% 26.34% 9.96% 29.77% 27.02%
14.42 0 23.22 9.23 13.09 21.32 37.84
135 0 24.55 11.87 13.45 32.19 36.98
17.73 0 19.09 13.67 7.19 25.89 33.54
25.5 0 17.94 14.32 9.21 12.27 38.97
23.73 0 29.42 14.05 3.78 13.33 36.15
6 0 28.77 14.98 4.07 13.38 40.5
24.46 29.73 27.55 15.25 4.44 11.92 36.25
5.54 100 32.53 12.91 492 9.75 42.46
0 100 19.43 15.76 2.51 2.88 42.11
0.41 100 22.24 70.31 1.74 8.94 46.05
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%
Top
% of Loans with % of % of
FICO <=550| LTV >= 85% | Non-Full Doc | Balances <=$100K | Northern CA| Southern CA| DTl >= 45%
15.79% 26.04% 100.00% 10.75% 5.00% 14.02% 34.15%
13.54 245 0 19.31 5.79 13.75 39.59
5.57 25.42 100 13.36 3.82 16.63 37.22
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%
Top

(2%



% of Loans with % of % of

FICO <=550i LTV >= 85% | Non-Full Doc [ Balances <=$100K | Northern CA| Southern CA| DTI >= 45%

16.37% 25.51% 29.33% 16.09% 4.41% 11.96% 41.18%

2.78 23.25 19.33 20.83 7.18 19.32 341

11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%

Top

% of Loans with % of % of

FICO <=550| LTV >= 85% | Non-Full Doc | Balances <=$100K | Northern CA | Southern CA | DTl >= 45%

12.07% 25.06% 25.46% 17.26% 5.37% 14.29% 38.57%

7.18 16.6 40.85 28.24 425 17.06 45,92

0 100 100 0 0 0 100

11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%

Top

. % of Loans with % of % of

FICO <=550] LTV >= 85% | Non-Full Doc} Balances <=$100K | Northern CA | Southern CA | DT >= 45%

0.00% 99.79% 14.86% 100.00% 0.00% 0.35% 39.73%

18.01 65.32 22.72 100 1.33 3.84 28.95

19.67 29.71 17.52 100 1.27 3.37 32.36

17.44 26.07 19.15 100 0.96 3.07 33.35

14.8 24.07 19.45 0 2.49 4.9 34.8

13.62 22.55 18.91 0 3.75 5.36 37.29

11.37 26.13 27.09 0 4.85 7.86 34.44

12.74 21.74 23.82 0 3.63 10.9 39.53

9.9 24.31 29.2 0 6.19 12.93 45.16

9.68 22.92 31.19 0 7.44 19.05 43.45

572 24.14 33.59 0 8.22 29.01 42.29

7.41 14.87 30.23 0 10.33 36.33 41.75

14.31 11.71 31.92 0 13.61 37.36 37.55

10.96 5.06! 42.09 0 10.65 26.8 36.63

18.61 18.11 18.61 0 0 26.05 37.22

11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%




% of Loans with % of % of
FICO <=550| LTV >= 85% | Non-Full Doc| Balances <=$100K | Northern CA| Southern CA | DTl >= 45%
15.35% 13.42% 29.39% 19.09% 0.00% 10.23% 0.00%
12.09 16.34 21.49 27.97 4,76 18.36 0
13.73 22.43 19.36 2513 7.67 13.32 0
11 23.42 27.91 17.95 5.08 14.61 0
10.17 27.76 28.37 15.72 4,52 15.48 61.14
21.44 19.05 17.84 13.11 7.83 8.01 100
0 29.18 51.66 23.57 0 10.41 100
11.89% 24.77% 26.03% 17.65% 5.33% 14.39% 38.85%

)es not constitute an offer or commitment, a solicitation of an offer or commitment, or any advice or

otherwise). This material has been prepared by CSFB based on assumptions and parameters determined by it in
not the only ones that might reasonably have been selected or that could apply in connection with the preparation
jal assumptions or parameters, or other market factors and other considerations, could result in different

‘mance should not be taken as an indication or guarantee of future performance, and no representation or
changed without notice. The information set forth above has been obtained from or based upon sources believed
naterial does not purport to contain all of the information that an interested party may desire. in all cases, interested
aterials and of the data set forth in them. Each person receiving these materials should make an independent

1eir own professional advisors. CSFB may, from time to time, participate or invest in other financing transactions
issuers, and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities
isticated investors who are capable of understanding and assuming the risks involved. The market value of any
but not limited to, spot and forward interest and exchange rates), time to maturity, market conditions and volatility
ired product should conduct its own investigation and analysis of the product and consult with its own professional




565 records

Asset Backed Securities Portfolio Analysis s Ony Lows
Aegis Mortgage Corporation a
Mortgage Portfolio 2004-4

Percentage of
Total ~ Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Debt-to-Income Ratios  Mortgage Loans Balance  Principal Balance FICO LTV Coupon
10.01 - 20.00 i3 $3,124,900.00 2.53% 657  7971%  6.582%
20.01 - 30.00 55 11,366,605.31 9.22 656 78.20 5.995
30.01 - 40.00 148 31,146,562.17 25.26 652 80.26 6.370
40.01 - 56.00 339 75,739,158.62 61.41 647 80.89 6.443
50.01 - 60.00 10 1,948,800.00 1.58 685 73.07 5.540
Total: 565  $123,326,026.10 100.00% 650  8033%  6.373%
Min DT 10.70%
Max DTE 54.20%
WA DTL 41.10%

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of
an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instr ts, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time to maturity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.

Credit Suisse First Boston Aug 17,2004 13:40 Page | of !}
11 Madison Avenue

New York, New York 10010

www.csfb.com
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4
565 records
Interest Only Loans
Balance: 123,326,026

1. Debt-to-Income Ratios

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted | Weighted
Number of Principal Scheduled Average | Average

Debt-to-Income Ratios | Mortgage Loans Balance Principal Balance FICO LTV
10.01 - 20.00 13 $3,124,900.00 2.53% 657 79.71%
20.01 - 30.00 55 11,366,605.31 9.22 656 78.2
30.01 - 40.00 148 31,146,562.17 25.26 652 80.26
40.01 - 50.00 339 75,739,158.62 61.41 647 80.89
50.01 - 60.00 10 1,948,800.00 1.58 685 73.07
Total: 565/ $123,326,026.10 100.00% 650 80.33%

Min DTI: 10.70%
Max DTI: 54.20%
WA DTI: 41.10%

Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010
www.cstb.com

8/17/2004 13:40
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Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not const
commitment, a solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude
(whether on the indicative terms shown or otherwise). This material has been prepared by CSFB based on assum
parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions ar
are not the only ones that might reasonably have been selected or that could apply in connection with the preparat
materials or an assessment of the transaction described above. A variety of other or additional assumptions or par
other market factors and other considerations, could result in different contemporaneous good faith analyses or as
the transaction described above. Past performance should not be taken as an indication or guarantee of future pel
no representation or warranty, express or implied is made regarding future performance. Opinions and estimates |
without notice. The information set forth above has been obtained from or based upon sources believed by CSFB
but CSFB does not represent or warrant its accuracy or completeness. This material does not purport to contain a
information that an interested party may desire. In all cases, interested parties should conduct their own investigat
of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these m
make an independent assessment of the merits of pursuing a transaction described in these materials and should
own professional advisors. CSFB may, from time to time, participate or invest in other financing transactions with 1
the securities referred to herein, perform services for or solicit business from such issuers, and/or have a position
transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve
of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming tt
involved. The market value of any structured security may be affected by changes in economic, financial and politi
(including, but not limited to, spot and forward interest and exchange rates), time to maturity, market conditions an
the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product shou
own investigation and analysis of the product and consult with its own professional advisers as to the risks involve:
such a purchase.
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565 records

Asset Backed Securities Portfolio Analysis | st Oy Lone
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

SUMMARY

Total Number of Loans: 565

Total Qutstanding Loan Balance: $123,326,026.10
Average Outstanding Loan Balance: $218,276.15
Fixed Rate: 12.89%

Adjustable Rate: 87.11%

Prepayment Penalty Coverage: 85.12%
Weighted Average Coupon: 6.373%

Weighted Average Margin: 5.221%

Weighted Average Initial Periodic Cap: 2.998%
Weighted Average Periodic Cap:  1.000%
Weighted Average Maximum Rate:  12.426%
Weighted Average Minimum Rate:  6.424%
Weighted Average Original Temm (mo.): 359
Weighted Average Remaining Term (mo.): 358
Weighted Average Original LTV: 80.33%
Weighted Average FICO: 650

Weighted Average DTI: 41.10%

First Lien Position: 100.00%

Second Lien Position: 0.00%

Percentage of
Total Mortgage Loans
Scheduled ByTotal Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
PRODUCT Mortgage Loans Balance  Principal Balance FICO LTV Coupon
2/28 Interest Only ARM 473 $99,368,028.58 80.57% 644 B130%  6.461%
3/27 Interest Only ARM 30 8,060,735.73 654 649 78.54 5990
Balloon - Interest Only Fixed 2 462,400.00 037 777 76.37 5.383
Fixed - Interest Only 60 15,434,861.79 12.52 630 75.14 6.032
Total: 565  $123,326,026.10 100.00% 650  B0.33%  6.373%
Percentage of
Total Mortgage Loans
Scheduled ByTotal Weighted Weighted Weighted
° Number of Principal Scheduled  Average  Average  Average
Origina) Prepayment Penalty Term (Years) Mortgage Loans Balance  Principal Balance FICO LTV Coupon
0.00 90 $187355,047.16 14.88% 640 80.99%  6.632%
1.00 20 4,929,099.99 4.00 640 74.68 6.125
2.00 383 80,967,081.43 65.65 646 B1.59 6.425
3.00 2 19,074,797.52 15.47 678 75.82 5.965
Total: 565 $123.326.026.10 100.00% 650  80.33%  6.373%
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
ZIp Mortgage Loans Balance  Principal Balance FICO LTV Coupon
91784 3 $1,256,000.00 1.02% 625 8027%  6.333%
Other 562 122,070,026.10 98.98 650 80.33 6.373
Total: 565  $123,326,026.10 100.00% 650 80.33%  6.373%
Disclaimer:This material is provided to you solely for infe ional purposes, is i ded for your use only and does not i an offer orc i licit
an offer or commitment, or any advice or recommendation, 10 enter into or conclude any lrnnsacuan (whether on the indicative terms shown or otherwise). Thu material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is imp that you (recipit d. d that those and
parameters are not the only ones that might reasonably havz been selected or that could apply in connection with the preparation of these maiterials or an assessment of the
transaction described above. A variety of other or additi ions or p rs, or other market foctors and other considerations, could result in different
porancous good faith h or of the ion described above. Past performance should not be raken as an indication or guarantee of future
perf , and no repi ion or warranty, express or implied is made regarding future performeance. Opinions and estimates may be changed without notice. The

information set forth above has been obtained from or based upon sources believed by CSFB 1o be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purporr ro cnnlam all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the 1r ibed in these ials and of the data set forth in them, Each person receiving these materials should make an
independent assessment of the merits of pursumg a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred 10 herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spor and forward interest and exch rates}, time to ity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interesied in purchasing a structured product should conduct its own
investigarion and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis B]{mmf(‘ff;iggﬁégs
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Tutal Maertgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

Scheduled Principial Balances Mortgage Loans Balance  Principal Balunce FICO LTV Coupon
50,000.01 - 100,000.00 63 §5,041,126.97 4.09% 634 8044%  6.910%
100,000.01 - 150,000.00 130 16,005312.38 12.98 639 80.66 6.772
150,000.01 - 200,000.00 109 19,021,381.26 15.42 650 79.48 6.487
200,000.01 - 250,000.00 86 19,454,911.11 15.78 643 80.67 6.418
250,000.01 - 300.000.00 58 15,974,442.58 12.95 654 78.59 6.268
300,000.01 - 350,000.00 40 13,010,614.27 10.55 653 82.68 6.199
350,000.01 - 400,000.00 33 12,455,199.46 10.10 650 81.48 6.388
460,000.01 - 450,000.00 18 7,740,600.00 6.28 648 79.40 6.080
450,000.01 - 500,000.00 14 6,694,550.00 543 648 82.73 6.090
500,000.01 - 550,000.00 8 4,167,888.06 338 665 82.04 5.998
550,600.01 - 600,000.00 3 1,710,000.00 1.39 655 79.80 5.747
600,000.01 - 650,000.00 2 1,300,000.00 1.05 743 £7.78 5.998
700,000.01 - 750,000.00 1 750,000.00 061 781 63.83 4.880
Total: 565 $123,326,026.10 100.00% 650  80.33%  6.3731%

Minimum Scheduled Principal Balance: $55,000.00
Maximum Scheduled Principal Balance: $750,000.00
Average Scheduled Principai Balance: $218,276.15

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

Mortgage Rates Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
4,001 -4.500 4 $675,298.16 0.55% 693 T087%  4.259%
4.501 - 5.000 21 5,739,356.56 4.65 678 7748 4,848
5.001 -5.500 53 13,965,162.67 11.32 669 75.71 5.283
5.501 - 6.000 106 25,987,633.60 21.07 657 79.84 5797
6.001 - 6.500 103 23,480,970.49 19.04 642 80.07 6.294
6.501 - 7.000 139 29,276,514.83 23.74 643 80.47 6.764
7.001 - 7.500 56 10,786,957.19 875 642 8330 7.266
7.501 - 8.000 52 8,817,600.00 7.15 636 85.53 7.724
8.001 - 8.500 18 3,018,832.60 245 629 85.65 8.158
8.501 - 9.000 0 1,258,900.00 1.02 629 86.10 8.648
9.001 -5.500 I 180,000.00 0.15 660 80.00 92.100
9.501 - 10.000 2 134,800.00 0.1 654 86.717 9.835
Total: 565 $123,326,026.10 100.00% 650 80.33%  6.373%

Minimum: 4.080
Maximum: 9.950
Weighted Average: 6.373

Percentage of
Total  Mortgage Loans

Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
QOriginal Terms to Stated Maturity Mortgage Loans Balance  Principat Balance FICO LTV  Coupon
<=180 2 $462,400.00 0.37% 777 7637%  5.383%
301 -360 563 122,863,626.10 99.63 649 80.34 6376
Total: 565  $123,326,026.10 100.00% 650 80.33%  6373%
Minimum: 180
Maximum: 360
Weighted Average: 359
Disclaimer:This marerial is provided to you solely for infor ional purposes, is i ded for your use only and does not l an offer or c if licitation of
an offer or commitment, or any advice or recommendation, 1o enter mm or conclude any lransnmon fwhether on the mdlcalwe rerms shown or otherwise). Thu materiol has
been prepared by CSFB based on ions and pi de ined by it in good faith. It is imp. that you (recii d d thai these ions and

parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional assumplmn: or parameters, or other market factors and other considerations, could result in different

good faith lyses or of the described above. Past perfc should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB to be relinble, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materigls should make an
independent assessment of the merirs of pursuing a transoction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, iypically involve a high degree of risk and
are intended for sale only 1o sophisticated investors who are capable of und. ding and ing the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political fucters (including, but not limited 10, spot and forward interest ond exchange rates), time to ity, market
conditions and volatility and the credis quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as 1o the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis B‘,xnm]i);iyz;‘;“;’g
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans

Scheduled By Tota] Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Remaining Terms to Stated Maturity Mortgage Loans Balance  Principal Balance FICO LTV Coupon
<=180 2 $462,400.00 0.37% 77 76.37% 5.383%
301 - 360 563 122,863,626.10 99.63 649 80.34 6.376
Total: 565 $123,326,026.10 100.00% 650 80.33%  6.373%
Minimum: 178
Maximum: 360
Weighted Average: 358
Percentage of
Total Mongage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Loan to Value Mortgage Loans Balance  Principal Balance FICO LTV Coupon
30.01 - 40.00 1 $164,000.00 0.13% 603 3850%  6.890%
40.01 - 50.00 2 344,600.00 028 702 42.18 6514
50.01 - 60.00 13 3,185,300.00 2.58 684 55.70 5.641
60.01 - 70.00 28 6,770,745.37 549 678 6537 5.710
70.01 - 80.00 392 82,160,604.07 66.62 650 79.53 6.328
80.01 - 90.00 97 23,114,012.40 18.74 635 87.09 6.581
90.01 - 100.00 32 7,586,764.26 6.15 651 94.72 7.102
Total; 565 $123,326,026.10 100.00% 650 8033%  6373%

Minimum: 3850
Maximum: 100.00
Weighted Average: 80.33

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted
Numbser of Principal Scheduled — Average  Average  Average
Fico Score Mortgage Loans Balance  Principal Balance FICO LTV Coupon
551 -600 95  $18,158,507.61 14.72% 591 81.44% 6.775%
601 - 620 97 19,276,071.26 15.63 611 8035 6.482
621 - 640 97 20,600,843.50 16.70 630 80.94 £.404
641 - 660 104 23,612,138.10 19.15 651 81.10 6.257
661 - 680 59 13,276,323.15 10.77 668 81.89 6376
681 - 700 43 11,088,399.60 8.99 690 79.68 6.248
701 -720 24 6,147,257.72 498 708 7191 6.340
721-750 26 5,848,481.40 474 732 78.95 5.974
751 - 800 20 5,317,963.36 4.31 771 7239 5.721
Tol: 565 $123,326,026.10 100.00% 650 80.33% 6.373%
Minimum: 580
Maximum: 789

Weighted Average: 650

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Number of Principal Scheduled  Average  Average  Average

Loan Purpose Mortgage Loans Balance  Principal Balance FICO LTV _ Coupon
Purchase 328 §67,306,910.88 54.98% 651 81.13% 6.457%
Cash Out Refinance 236 55,350,615.22 44.88 648 79.32 6.269
Rate/Term Refinance 1] 168,500.00 0.14 627 88.68 6.750
Total: 565  $123,326,026.10 100.00% 650 80.33%  6373%

Disclaimer:This material is provided to you solely for infc ional purposes, is i ded for your use only and does not irute an offer or i a solicitation of

an offer or commirmen, or any advice or recommendation, 1o enter mln or conclude any transaction (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on iptions and p / d by it in good faith. It is impartant that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that coutd apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additional as:umplwn: or parameters, or other market factors and other considerations, could result in different

sporanecus good faith h or of the 1r described above, Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB 1o be reliable, but CSFB does not represent or warrant irs accuracy or
completeness. This material does not purport 10 contoin all of the information thai an interested porty may desire. In all cases, interested parties should conduct their own
investigation and analysis of the tr. (s) described in these ials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capoble of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exchange rates), time 1o marurity, market
conditions and volatility and the credir quality of any issuer or reference issuer. Any investor inierested in purchasing a siructured product sheuld conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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565 records
Interest Only Loans
Balance: 123,326.026

Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Totl Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Property Type Mortgage Loans Balance  Principal Balance FICO LTV~ Coupon
2-4 Family 18 $5,038,300.00 ©4.09% 668 80.29% 6.414%
Condo 29 6,064,78%.52 4.92 658 79.46 6.462
PUD 89 19,145,168.83 15.52 641 81.50 6.358
Single Family 424 92,515,267.75 75.02 650 80.17 6.368
Townhouse 5 562,500.00 0.46 670 76.60 6.377
Totak: 565  $123,326,026.10 100.00% 650 80.33% 6.373%
! Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
States - Top 30 Mortgage Loans Balance  Principal Balance FICO LTV Coupon
California - South 104 $31,782,251.47 25.771% 662  79.10%  6.091%
Florida 73 14,847,136.45 12.04 649 81.20 6.734
Washington 53 10,589,031.21 8.59 648 8147 6.674
California - North 36 10,154,034.88 823 649 79.64 5.975
Texas 38 6,879,566.04 558 645 82.81 6.568
Colorado 33 5,718,491.76 4.64 638 81.60 6.431
Massachusetts 20 5,344,143.27 4.33 653 78.64 6.290
Ohio 34 5,341,985.80 433 654 8162 6.257
Maryland 8 4,699,200.00 381 631 7797 6.319
New York 11 3,378,%00.00 2.74 651 82381 6.557
Alabama 1t 2,271,200.00 1.84 625 83.50 7.023
Virginia 11 2,201,299.40 1.78 656 77.60 6.283
Rhode Island 10 2,171,899.99 1.76 660 72.90 5.503
North Carolina 16 2,152,049.51 1.75 639 80.99 6.583
Minnesota 10 2,072,941.00 1.68 655 82.28 6.381
Louisiana 9 1,595,600.00 1.29 632 79.99 6.205
Georgia 10 1,455,000.26 1.18 614 8073 7.114
Nevada 6 1,419,300.00 115 638 77.98 6.198
Illinois 7 1,364,797.72 1.1l 648 80.00 6.882
Missouri 10 1,191,000.00 0.97 633 8238 6.206
Kansas 6 971,200.00 0.79 662 82.52 6.308
Qregon S 746,898 .27 061 640 78 87 6628
Tennessee k 596,000.00 0.48 645 80.00 5.940
Pennsylvania 4 522,700.00 0.42 635 85.02 7.150
Connecticut 3 513,500.00 042 615 7993 6.941
Arizona 4 498,100.00 0.40 608 79.98 7175
Indiana 3 485,800.00 0.39 676 9532 7.604
Oklahoma 2 348,299.40 0.28 667 9498 6.296
Michigan 2 339,500.00 0.28 619 80.00 7.234
South Carolina 2 313,999.69 0.25 646 80.00 7.112
Other 13 1,360,199.98 110 625 8047 6.717
Total: 565  $123,326,026.10 100.00% 650 80.33%  6.373%
Percentage of
Tota) Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
D ion Type Mortgage Loans Balance  Principal Balance FICO LTV Coupon
Alternative Documentation 32 $8,065,399.67 6.54% 667 81.34% 6.313%
Full Documentation 387 81,151,699.10 65.80 641 80.17 6.197
Stated Dx ion 146 34,108,927.33 27.66 667 80.46 6.804
Total: 565  $123,326,026.10 100.00% 650 80.33% 6.373%
Disclaimer: This material is provided to you solely for infor 1p Ny ded for your use only and does not itute an offer or licis
an offer or commirment, or any advice or recnmmzndarwn fo enter mm or conclude any Ilansutnan {wherker on the indicative terms shown or otherwise). Thu‘ material ha:
been prepared by CSFB based on and p de ined by it in good faith. It is imp that you (recipient) und d thai those assumptions and

parameters are not the only ones that might reasamxbly hnve been selecled or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additi 1p or s, or other market factors and other considerations, could result in different

aneous good fuith lyses or aof the ion described above. Past perft should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upan sources believed by CSFB to be reliable, but CSFB does nat represent or warrant its accuracy or
completeness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an
independent assessment of the merits of pursuing a iransaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers,
and/or have a position or effect fransactions in the securities or derivatives thereof. Structured securities are complex instruments, iypically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest and exch rates), rime to ity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professionai advisers as 1o the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis Bl}mmfignjggﬁé;z
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Number of Principal Scheduled  Average  Average  Average
Occuancy Status Mortgage Loans Balance  Principal Balance FICO LTV Coupon
Owner Occupied 564 $122,898,526.10 99.65% 650 80.29% 6.370%
Non-Owner Occupied 1 427,500.00 035 682 90.00 7.140
Total: 565 $123,326,026.10 100.00% 650  80.33%  6.373%
Percentage of
Total Mortgage Loans
Scheduted By Total Weighted Weighted Weighted
Gross Margin Number of Principal Scheduled  Average  Average  Average
(ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV Coupon
2.501 - 3.000 1 $257,000.00 0.24% 726 55.87% 4.080%
3.001 - 3.500 6 1,265,098.16 118 702 80.00 4618
3.501-4.000 26 7,009,307.18 6.52 648 79.08 4.994
4.001 - 4.500 60 14,750,794.41 13.73 664 80.26 5.556
4.501 - 5.000 93 22,101,845.27 2057 638 80.81 5.985
5.001 -5.500 19 25,339,950.94 23.59 642 79.74 6.528
5.501 - 6.000 88 18,437,789.23 17.16 639 81.45 6.961
6.001 - 6.500 54 9,630,147.19 8.96 643 83.90 7477
6.501 - 7.000 37 6,324,690.93 589 642 86.34 7.806
7.001 - 7.500 12 1,377,700.00 1.28 626 83.33 8.080
7.501 - 8.000 5 799,641.00 0.74 629 85.74 8.236
8.001 - 8.500 1 74,000.00 0.07 696 80.00 9.740
8.501 - 5.000 1] 60,800.00 0.06 602 95.00 9.950
Totah: 503 $107,428,764.31 100.00% 645 81.05%  6.426%
MINIMUM: 2.830
MAXIMUM: 8700
NON-ZERO WA: 5221
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Initial Periodic Cap Number of Principal Scheduled  Average  Average  Average
(ARMs Only) Morntgage Loans Balance  Principal Bolance FiCO LTV Coupon
1.000 1 $127,300.00 0.12% 597 79.94% 6.600%
3.000 502 107,301,464.31 99.88 645 81.09 6.426
Total: 503 $107,428,764.31 100.00% 645 81.09%  6.426%
Minimum: 1.000
Maximum: 3.000
Weighted Average: 2.998
Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted
Periodic Cap Number of Principal Scheduled  Average  Average  Average
(ARMSs Only} Mortgage Loans Balance  Principal Balance FICO LTV  Coupon
1.000 503  $107,428,764.31 160.00% 645 81.09% 6.426%
Total: 503 $107,428,764.31 100.00% 645  B1.09%  5.426%
MINIMUM:  1.000
MAXIMUM: 1000
NON-ZERO WA: 1.000
Disclaimer:This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or i a solicitation of
an offer or commirment, or any advice or recommendation, to enter into or conclude any fransaction (whether on the indicartive terms shown or otherwise). This material has
been prepared by CSFB based on assumptions and parameters determined by it in good faith, It is imp that you (recipi d that those assumptions and
paramerers are not the only ones that might reasonably have been selzded or that could apply in connection with the preparation of these materials or an assessment of the
transaction described above. A variety of other or additi or , or other market factors and other considerations, could result in different
contemporaneous good faith yses or of the f desrnbed above. Past performance should not be 1aken as an indication or guarantee of future

performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. The
information set forth above has been obtained from or based upon sources believed by CSFB 10 be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does nor purport 1o contain all of the information that an interested party may desire, In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should maoke an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, partivipate or invest in other financing transactions with the issuers of the securities referred io herein, perform services for or solicit business from such issuers,
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only 10 sophisticated investors who are capable of understanding and assuming the risks involved. The market value of eny structured security may be
affected by changes in economic, financial and political factors (including, but nos limited to, spot and forward inrerest and ge rates), time 1o ity, marker
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis Bv.cmfféiisy:gﬁg';s:
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Percentage of

Total Mongage Loans
Scheduled By Totsl Weighted Weighted Weighted
Maximum Rate Number of Principal Scheduled  Averuge  Average  Average
(ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV Coupen
10.001 - 10.500 4 $679,258.16 0.63% 693 70.87%  4.259%
10.501 - 11.000 20 4,989,356.56 4.64 662 79.53 4.843
t1.001 - 11.500 37 9,839,184.78 9.16 649 79.71 5302
11.501 - 12.000 89 21,141,874.37 19.68 652 80.31 5.806
12.001 - 12.500 94 21,445,070.49 19.96 642 80.44 6.287
12,501 - 13.000 130 27,004,000.16 25.14 641 80.43 6.766
13.001 - 13.500 51 9,862,947.19 9.18 641 8297 7.267
13.501 - 14.000 49 8,196,500.00 7.63 638 8595 7.729
14.001 - 14.500 17 2,831,832.60 264 629 85.54 8.159
14.501 - 15.000 9 1,123,900.00 105 630 85.63 8.661
15.001 - 15.500 i 180,000.00 0.17 660 80.00 9.100
15.501 - 16.000 2 134,300.00 0.13 654 86.77 9.835
Total: 503 $107,428,764.31 100.00% 645 81.09% 6.426%

MINIMUM: 10.080
MAXIMUM: 15.950
NON-ZERO WA: 12426

Percentage of
Total Mortgage Loans

Scheduled By Total Weighted Weighted Weighted

Minimum Mortgage Rate Number of Principal Scheduled  Average  Aversge  Average

(ARMs Only) Mortgage Loans Balance  Principal Balance Fico LTV Coupon

3.001-3.500 1 $184,800.00 0.17% 752 80.00%  4.650%

4.001 -4.500 4 679,298.16 0.63 693 70.87 4.259

4.501 - 5.000 13 4,804,556.56 447 659 79.51 4.850

5.001 - 5.500 37 9,839,184.78 9.16 649 79.71 5.302

5.501 - 6.000 83 21,141,874.37 19.68 652 80.31 5.806

6.001 - 6.500 94 21,445,070.45 19.96 642 8044 6.287

6.501 - 7.000 130 27,004,000.16 2514 641 8043 6.766

7.001 - 7.500 51 9.862,947.19 9.18 641 8297 7.267

7.501 - 8.000 49 8,196,500.00 7.63 638 85.95 7.729

8.001 - 8.500 17 2,831,832.60 264 629 8554 B.159

8.501 -9.000 9 1,123,900.00 105 630 85.63 8.661

9.001 - 5.500 1 180,000.00 0.17 660 80.00 9.100

9.501 - 10.000 2 134,800.00 0.13 654 86.77 5.835

Total: 503 $107,428,764.31 100.00% 645  81.09%  6.426%

MINIMUM: 3.400

MAXIMUM: 9.950

NON-ZERO WA: 6424

Percentage of
Total Mortgage Loans
Scheduled By Total Weighted Weighted Weighted

Next Rate Adjustment Date Number of Principal Scheduled  Average  Average  Average

{ARMs Only) Mortgage Loans Balance  Principal Balance FICO LTV Coupon

2006-05 34 $8,364,036.01 7.79% 648 81.53% 6.003%

2006-06 142 30,722,867.57 28.60 648 81.51 5973

2006-07 167 34,161,300.00 31.80 642 81.01 6.674

2006-08 130 26,119,825.00 24.3] 642 81.35 £.904

2007-05 1 531,888.06 0.50 641 80.00 5.050

2007-06 9 2,910,749.40 2.7 661 7926 5.463

2007-07 15 3,022,198.27 2.81 652 79.33 6.345

2007-08 5 1,595,900.00 149 624 7526 6.590

Total: 503 $107,428,764.31 100.00% 645 81.09% 6.426%
Disclaimer:This material is provided 10 you solely for infor ional purposes, is i de ‘faryow use only and does not i an offer or i a solicitation of
an offer or commitment, or any advice or rtcommcndarmn, 1o enter mlo or Tude any tr (whether on the indicative terms shown or otherwise). This material has
been prepared by CSFB based on and p ined by it in good faith. It is imp that you (recipi de d that those pti and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the prepararion of these materials or an assessment of the
transaction described above. A variety of other or additic ions or p s, or other market factors and other considerations, could result in different
contemporaneous good faith analyses or of the ion described above. Past perfc should not be taken as an indication or guaraniee of future

performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed withou! notice. The
information set forth above has been obtained from or based upon sources believed by CSFB 1o be reliable, but CSFB does not represen! or warrant its accuracy or
completeness. This material does not purport 1o contain all of the information that an interested party may desire. In all cases, interested parties should conduct their own
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materiels should make an
independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from time to
time, participate or invest in other financing transactions with the issuers of the securities referved (o herein, perform services for or solicit business from such issuers,
end/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of risk and
are intended for sale only to sophisticated investors who are capable of understanding end assuming the risks involved. The market value of any structured security may be
affected by changes in economic, financial and political faciors (including, but not limited to, spot and forward interest and hange rates), time to ity, market
conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its own
investigation and analysis of the product and consuli with its own professional advisers as to the risks involved in making such a purchase.
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4
565 records
Interest Only Loans
Balance: 123,326,026

1. SUMMARY

Total Number of Loans: 565

Total Outstanding Loan Balance: $123,326,026.10
Average Outstanding Loan Balance: $218,276.15
Fixed Rate: 12.89%

Adjustable Rate: 87.11%

Prepayment Penalty Coverage: 85.12%
Weighted Average Coupon: 6.373%

Weighted Average Margin: 5.221%

Weighted Average Initial Periodic Cap: 2.998%
Weighted Average Periodic Cap: 1.000%
Weighted Average Maximum Rate: 12.426%
Weighted Average Minimum Rate: 6.424%
Weighted Average Original Term (mo.): 359
Weighted Average Remaining Term (mo.): 358
Weighted Average Original LTV: 80.33%
Weighted Average FICQO: 650

Weighted Average DTI: 41.10%

First Lien Position: 100.00%

Second Lien Position: 0.00%

Top

2. PRODUCT
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

PRODUCT Mortgage Loans Balance Principal Balance
2/28 Interest Only ARM 4731 $99,368,028.58 80.57%
3/27 Interest Only ARM 30 8,060,735.73 6.54
Balloon - Interest Only Fixed 2 462,400.00 0.37
Fixed - Interest Only 60 15,434,861.79 12.52
Total: 565| $123,326,026.10 100.00%

Top




3. Original Prepayment Penalty Term (Years)

Percentage of

Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Original Prepayment Penalty Term .
(Years) Mortgage Loans Balance Principal Balance
0 90 $18,355,047.16 14.88%
1 20 4,929,099.99 4
2 383 80,967,081.43 65.65
3 72 19,074,797.52 15.47
Total: 565 $123,326,026.10 100.00%
Top
4.ZIP
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
ZIP Mortgage Loans Balance Principal Balance
91784 3 $1,256,000.00 1.02%
Other 562| 122,070,026.10 98.98
Total: 565 $123,326,026.10 100.00%
Top
5. Scheduled Principial Balances
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Scheduled Principial Balances Mortgage Loans Balance Principal Balance
50,000.01 - 100,000.00 63 $5,041,126.97 4.09%
100,000.01 - 150,000.00 130 16,005,312.38 12.98
150,000.01 - 200,000.00 109 19,021,381.26 15.42
200,000.01 ~ 250,000.00 86 19,454,911.11 15.78
250,000.01 - 300,000.00 58 15,974,442 .59 12.95
300,000.01 - 350,000.00 40 13,010,614.27 10.55
350,000.01 - 400,000.00 33 12,455,199.46 10.1
400,000.01 - 450,000.00 18 7,740,600.00 6.28
450,000.01 - 500,000.00 14 6,694,550.00 5.43
500,000.01 - 550,000.00 8 4,167,888.06 3.38

M



550,000.01 - 600,000.00 3 1,710,000.00 1.39
600,000.01 - 650,000.00 2 1,300,000.00 1.05
700,000.01 - 750,000.00 1 750,000.00 0.61
Total: 565| $123,326,026.10 100.00%
Minimum Scheduled Principal Balance: $55,000.00
Maximum Scheduled Principal Balance: $750,000.00
Average Scheduled Principal Balance: $218,276.15

Top
6. Mortgage Rates

Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

Mortgage Rates Mortgage Loans Balance Principal Balance
4.001 - 4.500 4 $679,298.16 0.55%
4.501 - 5.000 21 5,739,356.56 4.65
5.001 - 5.500 53 13,965,162.67 11.32
5.501 - 6.000 106 25,987,633.60 21.07
6.001 - 6.500 103 23,480,970.49 19.04
6.501 - 7.000 139 29,276,514.83 23.74
7.001 - 7.500 56 10,786,957.19 8.75
7.501 - 8.000 52 8,817,600.00 7.15
8.001 - 8.500 18 3,018,832.60 2.45
8.501 - 9.000 10 1,258,900.00 1.02
9.001 - 9.500 1 180,000.00 0.15
9.501 - 10.000 2 134,800.00 0.11
Total: 565| $123,326,026.10 100.00%
Minimum: 4.080
Maximum: 9.950
Weighted Average: 6.373

Top

0
7. Original Terms to Stated Maturity
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

Original Terms to Stated Maturity Mortgage Loans Balance Principal Balance
<= 180 2 $462,400.00 0.37%
301 - 360 563] 122,863,626.10 99.63
Total: 565 $123,326,026.10 100.00%
Minimum: 180
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Maximum: 360
Weighted Average: 359

Top

8. Remaining Terms to Stated Maturity
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

Remaining Terms to Stated Maturity Mortgage Loans Balance Principal Balance
<=180 2 $462,400.00 0.37%
301 - 360 563| 122,863,626.10 99.63
Total: 565 $123,326,026.10 100.00%
Minimum: 178
Maximum: 360
Weighted Average: 358

Top
9. Loan to Value

Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

Loan to Value Mortgage Loans Balance Principal Balance
30.01 - 40.00 1 $164,000.00 0.13%
40.01 - 50.00 2 344,600.00 0.28
50.01 - 60.00 13 3,185,300.00 2.58
60.01 - 70.00 28 6,770,745.37 5.49
70.01 - 80.00 392 82,160,604.07 66.62
80.01 - 90.00 97 23,114,012.40 18.74
90.01 - 100.00 32 7,586,764.26 6.15
Total: 565 $123,326,026.10 100.00%
Minimum: 38.50

Maximum: 100.00
Weighted Average: 80.33

10. Fico Score

—

Percentage of
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Total

Mortgage Loans

Scheduled By Total
Number of Principal Scheduled
Fico Score Mortgage Loans Balance Principal Balance
551 - 600 95| $18,158,507.61 14.72%
601 - 620 97 19,276,071.26 15.63
621 - 640 97 20,600,843.90 16.7
641 - 660 104 23,612,138.10 19.15
661 - 680 59 13,276,323.15 10.77
681 - 700 43 11,088,399.60 8.99
701 - 720 24 6,147,297.72 4.98
721 - 750 26 5,848,481.40 4,74
751 - 800 20 5,317,963.36 4.31
Total: 565 $123,326,026.10 100.00%
Minimum: 580
Maximum: 789
Weighted Average: 650
Top
11. Loan Purpose
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Loan Purpose Mortgage Loans Balance Principal Balance
Purchase 328| $67,806,910.88 54.98%
Cash Out Refinance 236 55,350,615.22 44,88
Rate/Term Refinance 1 168,500.00 0.14
Total: 565 $123,326,026.10 100.00%
Top
12. Property Type
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Property Type Mortgage Loans Balance Principal Balance
2-4 Family 18 $5,038,300.00 4.09%
Condo 29 6,064,789.52 4.92
PUD 89 19,145,168.83 15.52
Single Family 424 92,515,267.75 75.02
Townhouse 5 562,500.00 0.46
Total: 565 $123,326,026.10 100.00%
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13. States - Top 30

Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled

States - Top 30 Mortgage Loans Balance Principal Balance

California - South 104] $31,782,251.47 25.77%
Florida 73 14,847,136.45 12.04
Washington 53 10,589,031.21 8.59
California - North 36 10,154,034.88 8.23
Texas 38 6,879,566.04 5.58
Colorado 33 5,718,491.76 4.64
Massachusetts 20 5,344,143.27 4.33
Ohio 34 5,341,985.80 4.33
Maryland 18 4,699,200.00 3.81
New York 11 3,378,900.00 2.74
Alabama 11 2,271,200.00 1.84
Virginia 11 2,201,299.40 1.78
Rhode Island 10 2,171,899.99 1.76
North Carolina 16 2,152,049.51 1.75
Minnesota 10 2,072,941.00 1.68
Louisiana 9 1,595,600.00 1.29
Georgia 10 1,455,000.26 1.18
Nevada 6 1,419,300.00 1.15
{llinois 7 1,364,797.72 1.11
Missouri 10 1,191,000.00 0.97
Kansas 6 971,200.00 0.79
Oregon 5 746,898.27 0.61
Tennessee 1 596,000.00 0.48
Pennsylvania 4 522,700.00 0.42
Connecticut 3 513,500.00 0.42
Arizona 4 498,100.00 0.4
Indiana 3 485,800.00 0.39
Oklahoma 2 348,299.40 0.28
Michigan 2 339,500.00 0.28
South Carolina 2 313,999.69 0.25
Other 13 1,360,199.98 1.1
Total: 565 $123,326,026.10/ 100.00%

Top

14. Documentation Type
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Percentage of

Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Documentation Type Mortgage Loans Balance Principal Balance
Alternative Documentation 32 $8,065,399.67 6.54%
Full Documentation 387 81,151,699.10 65.8
Stated Documentation 146 34,108,927.33 27.66
Total: 565| $123,326,026.10 100.00%
Top
15. Occuancy Status
Percentage of
Total Mortgage Loans
Scheduled By Total
Number of Principal Scheduled
Occuancy Status Mortgage Loans Balance Principal Balance
Owner Occupied 564| $122,898,526.10 99.65%
Non-Owner Occupied 1 427,500.00 0.35
Total: 565 $123,326,026.10 100.00%
Top
16. Gross Margin (ARMs Only)
Percentage of
Total Mortgage Loans
Scheduled By Total
Gross Margin Number of Principal Scheduled
{ARMs Only) Mortgage Loans Balance Principal Balance
2.501 - 3.000 1 $257,000.00 0.24%
3.001 - 3.500 6 1,265,098.16 1.18
3.501 - 4.000 26 7,009,307.18 6.52
4.001 - 4.500 60 14,750,794.41 13.73
4.501 - 5.000 93 22,101,845.27 20.57
5.001 - 5.500 119 25,339,950.94 23.59
5.501 - 6.000 88 18,437,789.23 17.16
6.001 - 6.500 54 9,630,147.19 8.96
6.501 - 7.000 37 6,324,690.93 5.89
7.001 - 7.500 12 1,377,700.00 1.28
7.501 - 8.000 5 799,641.00 0.74
8.001 - 8.500 1 74,000.00 0.07
8.501 - 9.000 1 60,800.00 0.06
Total: 503| $107,428,764.31 100.00%
MINIMUM: 2.830
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MAXIMUM: 8.700
NON-ZERO WA: 5.221

Top
17. Initial Periodic Cap (ARMs Only)
Percentage of
Total Mortgage Loans
Scheduled By Total
Initial Periodic Cap Number of Principal Scheduled
{ARMs Only) Mortgage Loans Balance Principal Balance
1 1 $127,300.00 0.12%
3 502 107,301,464.31 99.88
|Total: 503] $107,428,764.31 100.00%
Minimum: 1.600
Maximum: 3.000
Weighted Average: 2.998
Top
18. Periodic Cap (ARMs Only)
Percentage of
Total Mortgage Loans
Scheduled By Total
Periodic Cap Number of Principal Scheduled
{(ARMs Only) Mortgage Loans Balance Principal Balance
1 503| $107,428,764.31 100.00%
Total: 503 $107,428,764.31 100.00%
MINIMUM: 1.000
MAXIMUM: 1.000
NON-ZERO WA: 1.000
Top
19. Maximum Rate (ARMs Only)
Percentage of
Total Mortgage Loans
Scheduled By Total
Maximum Rate Number of Principal Scheduled
(ARMs Only) Mortgage Loans Balance Principal Balance
10.001 - 10.500 4 $679,298.16 0.63%
10.501 - 11.000 20 4,989,356.56 4.64
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11.001 - 11.500 37 9,839,184.78 9.16
11.501 - 12.000 89 21,141,874.37 19.68
12.001 - 12.500 94 21,445,070.49 19.96
12.501 - 13.000 130 27,004,000.16 25.14
13.001 - 13.500 51 9,862,947.19 9.18
13.501 - 14.000 49 8,196,500.00 7.63
14.001 - 14.500 17 2,831,832.60 2.64
14.501 - 15.000 9 1,123,900.00 1.05
15.001 - 15.500 1 180,000.00 0.17
15.501 - 16.000 2 134,800.00 0.13
Total: 503| $107,428,764.31 100.00%
MINIMUM: 10.080
MAXIMUM: 15.950
NON-ZERO WA: 12.426

Top
20. Minimum Mortgage Rate (ARMs Only)

Percentage of
Total Mortgage Loans

Scheduled By Total
Minimum Mortgage Rate Number of Principal Scheduled
(ARMs Only) Mortgage Loans Balance Principal Balance
3.001 - 3.500 1 $184,800.00 0.17%
4.001 - 4.500 4 679,298.16 0.63
4.501 - 5.000 19 4,804,556.56 4.47
5.001 - 5.500 37 9,839,184.78 9.16
5.501 - 6.000 89 21,141,874.37 19.68
6.001 - 6.500 94 21,445,070.49 19.96
6.501 - 7.000 130 27,004,000.16 2514
7.001 - 7.500 51 9,862,947.19 9.18
7.501 - 8.000 49 8,196,500.00 7.63
8.001 - 8.500 17 2,831,832.60 2.64
8.501 - 9.000 9 1,123,900.00 1.05
9.001 - 9.500 1 180,000.00 0.17
9.501 - 10.000 2 134,800.00 0.13
Total: 503 $107,428,764.31 100.00%
MINIMUM: 3.400
MAXIMUM: 9.950
NON-ZERO WA: 6.424

Top

21. Next Rate Adjustment Date (ARMs Only)

I

I

Percentage of
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Total Mortgage Loans

Scheduled By Total
Next Rate Adjustment Date Number of Principal Scheduled
(ARMs Only) Mortgage Loans Balance Principal Balance
2006-05 34 $8,364,036.01 7.79%
2006-06 142 30,722,867.57 28.6
2006-07 167 34,161,300.00 31.8
2006-08 130 26,119,825.00 24,31
2007-05 1 531,888.06 0.5
2007-06 9 2,910,749.40 2.71
2007-07 15 3,022,198.27 2.81
2007-08 5 1,595,900.00 1.49
Total: 503| $107,428,764.31 100.00%

Top
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Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not const
solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude any transaction
shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters determine
important that you (recipient) understand that those assumptions and parameters are not the only ones that might
or that could apply in connection with the preparation of these materials or an assessment of the transaction desci
additional assumptions or parameters, or other market factors and other considerations, could result in different ci
analyses or assessment of the transaction described above. Past performance should not be taken as an indicatic
performance, and no representation or warranty, express or implied is made regarding future performance. Opinic
changed without notice. The information set forth above has been obtained from or based upon sources believed

does not represent or warrant its accuracy or completeness. This material does not purport to contain all of the inf
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and of the data set forth in them. Each person receiving these materials should make an independent assessmen
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Any investor interested in purchasing a structured product should conduct its own investigation and analysis of the
professional advisers as to the risks involved in making such a purchase.




Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon

644 81.30% 6.46%
649 78.54 5.99
777 76.37 5.383
680 75.14 6.032
650 80.33% 6.37%




Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
640 80.99% 6.63%

640 74.68 6.125

646 81.59 6.425

678 75.82 5.965

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
625 80.27% 6.33%

650 80.33 6.373

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
634 80.44% 6.91%

639 80.66 6.772

650 79.48 6.487

643 80.67 6.418

654 78.59 6.268

653 82.68 6.199

650 81.48 6.388

648 79.4 6.08

648 82.73 6.09

665 82.04 5.998




655 79.8 5.747

743 67.78 5.998

781 63.83 4.88

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
693 70.87% 4.26%

678 77.48 4.848

669 75.71 5.283

657 79.84 5.797

642 80.07 6.294

643 80.47 6.764

642 83.3 7.266

636 85.53 7.724

629 85.65 8.158

629 86.1 8.648

660 80 9.1

654 86.77 9.835

650 80.33% 6.37%
Weighted | Weighted { Weighted
Average | Average | Average
FICO LTV Coupon
777 76.37% 5.38%

649 80.34 6.376

650 80.33% 6.37%




Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
777 76.37% 5.38%

649 80.34 6.376

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
603 38.50% 6.89%

702 42.18 6.514

684 55.7 5.641

678 65.37 5.71

650 79.53 6.328

635 87.09 6.581

651 94.72 7.102

650 80.33% 6.37%!
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Weighted | Weighted ;| Weighted
Average | Average | Average
FICO LTV Coupon
591 81.44% 6.78%

611 80.35 6.482

630 80.94 6.404

651 81.1 6.257

668 81.89 6.376

690 79.68 6.248

708 77.91 6.34

732 78.95 5.974

771 72.39 5.721

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
651 81.13% 6.46%

648 79.32 6.269

627 88.68 6.75

650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average { Average
FICO LTV Coupon
668 80.29% 6.41%

658 79.46 6.462

641 81.5 6.358

650 80.17 6.368

670 76.6 6.377

650 80.33% 6.37%
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Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
662 79.10% 6.09%
649 81.2 6.734
648 81.17 6.674
649 79.64 5.975
645 82.81 6.568
638 81.6 6.431
653 78.64 6.29
654 81.62 6.257
631 77.97 6.319
651 82.81 6.557
625 83.5 7.023
656 77.6 6.283
660 72.9 5.503
639 80.99 6.583
655 82.28 6.381
632 79.99 " 6.205
614 80.73 7.114
638 77.98 6.198
648 80 6.882
633 82.38 6.206
662 82.52 6.308
640 78.87 6.628
645 80 5.94
635 85.02 7.15
615 79.93 6.941
608 79.98 7.175
676 95.32 7.604
667 94.98 6.296
619 80 7.234
646 80 7.112
625 80.47 6.717
650 80.33% 6.37%
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Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
667 81.34% 6.31%
641 80.17 6.197
667 80.46 6.804
650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
650 80.29% 6.37%
682 90 7.14
650 80.33% 6.37%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
726 55.87% 4.08%
702 80 4.618
648 79.08 4.994
664 80.26 5.556
638 80.81 5.985
642 79.74 6.528
639 81.45 6.961
643 83.9 7.477
642 86.34 7.806
626 83.33 8.08
629 85.74 8.236
696 80 9.74
602 95 9.95
645 81.09% 6.43%
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Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
597 79.94% 8.60%

645 81.09 6.426

645 81.09% 6.43%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
645 81.09% 6.43%

645 81.09% 6.43%,
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
693 70.87% 4.26%

662 79.53 4.843
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649 79.71 5.302
652 80.31 5.806
642 80.44 6.287
641 80.43 6.766
641 82.97 7.267
638 85.95 7.729
629 85.54 8.159
630 85.63 8.661
660 80 9.1
654 86.77 9.835
645 81.09% 6.43%
Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon
752 . 80.00% 4.65%
693 70.87 4.259
659 79.51 4.85
649 79.71 5.302
652 80.31 5.806
642 80.44 6.287
641 80.43 6.766
641 82.97 7.267
638 85.95 7.729
629 85.54 8.159
630 85.63 8.661
660 80 9.1
654 86.77 9.835
645 81.09% 6.43%
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Weighted | Weighted | Weighted
Average | Average | Average
FICO LTV Coupon

648 81.53% 6.00%

648 81.51 5.973

642 81.01 6.674

642 81.35 6.904

641 80 5.05

661 79.26 5.463

652 79.33 6.345

624 75.26 6.59

645 81.09% 6.43%
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Asset Backed Securiti
Aegis Mortgagt
Mortgage Por

5,770 re
All rec
Balance: 8:
1. DISTRIBUTION BY FICO
% of |Gross| Gross | Gross | Gross |Serv|
DISTRIBUTION BY FICO |Count Balance Balance | Rate | Margin | Lifecap | Lifefloor | Fees
<= 500 15 1,734,621.30 0.21| 9.581f 8.595| 15.666 9.666| 0.5
501 - 510 102{ 14,058,869.06 1.69[ 9.115] 7.975] 15.205 9.205| 05
511 - 520 129 16,549,594.59 1.99 9.18| 7.893] 15.154 9.154] 05
521 - 530 165 19,777,185.55 2.38] 9.306] 8.026] 15.34 9341 05
531 -540 201} 24,437,338.16 2.94] 9.074| 7.845] 15.082 9.087] 05
541 - 550 166| 22,324,599.52 2.68| 8.941| 7.794| 15.004 9.004 0.5
551 - 560 211| 30,706,990.84 3.69| 8.663] 7.446 14.693 8.693f 0.5
561 - 570 145 17,964,237.69 2.16] 8.899] 7.732] 14.931 8931 05
571 - 580 187 24,356,480.58 2.93] 8.41] 7.193| 14.436 8.436] 05
581 - 590 375 44,572,812.74 5.36| 7.936] 6.588| 13.824 7.829] 0.5
591 - 600 362| 41,668,786.05 501 797 6572 13.829 7.829) 05
601 - 610 391 50,442,153.78 6.07] 7.337] 6.042] 13.255 7.255| 0.5
611 - 620 398| 51,656,681.78 6.21| 7.438| 6.224| 13.397 7.397, 05
621 - 630 384 55,956,274.18 6.73| 7.137| 5.834] 13.063 7.063f 05
631 - 640 324| 46,814,040.67 5.63| 7.208] 5.921] 13.149 7149 05
641 - 650 335 47,949,677.44 577 7.06] 5.745] 12.943 6.943 0.5
651 - 660 367| 54,433,928.39 6.54| 6.928| 5.611] 12.793 6.793] 0.5
661 - 670 253| 36,768,411.70 4.42] 7.076| 5771 12.974 6.974; 0.5
671 - 680 193] 28,789,172.86 3.46f 6.788| 5.462] 1262 6.62] 0.5
681 - 690 186| 32,003,610.93 3.85| 6.532| 5.522| 12.718 6.71] 0.5
691 - 700 1658| 27,245,734.60 3.28] 6.513] 5.371 12.59 6.59] 0.5
701 -710 129 22,887,422.72 2.75] 6.398, 5.293] 12.565 6.565 0.5
711 -720 92| 15,632,679.01 1.88] 6.404{ 5.189] 12.379 6.379] 0.5
721 -730 95| 17,411,080.56 2.09 6.138] 4.959] 12.15 6.15| 0.5
731 -740 85| 15,862,472.27 1.91 5971 4.863] 12.139 6.139] 0.5
741 - 750 74| 15,423,015.32 1.85] 5.951] 4.882( 12.122 6.122| 0.5
751 - 760 49} 10,105,953.08 1.22) 5.821 4781 12.03 59421 05
761 - 770 66| 14,064,202.38 1.8] 5.762] 5.219] 12.469 6.469] 0.5
771 -780 52| 10,379,151.07 1.25| 5.62] 3.944] 11.194 5194 05
781 - 790 41 9,124,606.07 1.1 5.527] 4.639] 11.889 5889 0.5
791 - 800 33| 8,225,784.24 0.99| 5556 5.003] 12.253 6.253] 0.5
801 - 810 6 1,160,098.34 0.14| 5.304| 4.548] 11.798 5.798{ 0.5
811 - 820 1 303,084.46 0.04f 5.12 0 0 0f 0.5
Total: 5,770 831,690,751.93 100{ 7.352] 6.388] 13.609 7.609] 0.5
Min FICO: 493
Max FICO: 813



Credit Suisse First Boston
11 Madison Avenue
New York, New York 10010
www.csfb.com

8/12/2004 17:18

Disclaimer: This material is provided to you solely for informational purposes, is intended for your use only at
recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherv
in good faith. It is important that you (recipient) understand that those assumptions and parameters are not
preparation of these materials or an assessment of the transaction described above. A variety of other or ad
different contemporaneous good faith analyses or assessment of the transaction described above. Past peri
or warranty, express or implied is made regarding future performance. Opinions and estimates may be char,
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es Portfolio Analysis
e Corporation

tfolio 2004-4

wcords

ords

31,690,752

Sched Month
Rem | Rem | Orig | Initial | Periodic| to Next Provided | Known LTV>80w
Term | Amort| Term| Cap Cap [ Adjustment LTV FICOs | Avg Balance Ml

355 355] 356| 2.876 1 23 69.65 500 115,641.42 0
359 359] 360 3 1 24 72.01 506 137,832.05 0
357 357| 358 2.986 1 24 72.35 515 128,291.43 0
357 357] 358 2.989 1 24 74.7 526 119,861.73 0
359 359| 360| 2.944 1 24 73.54 535 121,578.80 0
352 356 352 297 1 24 75.5 545 134,485.54 0
356 356) 356| 2.948 1 24 77.61 555 145,530.76 0
357 357] 358| 2.979 1 24 78.46 566 123,891.29 0
354 351 355] 2975 1 24 75.57 576 130,248.56 0
349 3371 3507 295 1 24 75.45 586 118,860.83 0
348 337] 349| 2.984 1 24 74.4 596 115,107.14 0
345 337] 346] 2.98 1 24 76.67 605 129,008.07 0
346 335 347| 2.966 1 24 74.96 615 129,790.66 0
348 337| 349 2.961 1 24 76.1 626 145,719.46 0
346 336f 347] 2.941 1 25 76.05 636 144,487.78 0
342 329] 343] 2.973 1 24 76.62 646 143,133.37 0
338 331 339} 2.991 1 24 75.43 655 148,321.33 0
343 329 344 2.985 1 24 76.4 665 145,329.69 0
339 333] 340 3 1 26 74.39 676 149,166.70 0
345 337| 346 3 1 25 75.54 685 172,062.42 0
346 334| 347| 2.975 1 24 74.86 695 172,441.36 0
336 325] 337 3 1 25 75.37 705 177,421.88 0
337 331 339 3 1 26 74.75 716 169,920.42 0
348 341 349 3 1 25 73.76 725 183,274.53 0
340 339] 341 3 1 27 70.87 736 186,617.32 0
341 335 342 3 1 27 69.18 745 208,419.13 0
332 330 333 3 1 27 69.52 757 206,243.94 0
326 324} 328 3 1 25 68.04 765 226,730.34 0
338 3401 340 3 1 23 59.57 775 199,599.06 0
334 329] 335 3 1 28 66.5 785 222,551.37 0
346 346| 347 3 1 27 62.84 795 249,266.19 0
343 343] 345 3 1 33 45.71 803 103,349.72 0
358 358| 360 0 0 0 38.55 813 303,084.46 0
346 339] 347| 2.974 1 24 74.58 635 144,140.51 0

(30



nd does not constitute an offer or commitment, a solicitation of an offer or commitment, or any advice or
vise). This material has been prepared by CSFB based on assumptions and parameters determined by it
the only ones that might reasonably have been selected or that could apply in connection with the

fditional assumptions or parameters, or other market factors and other considerations, could result in
formance should not be taken as an indication or guarantee of future performance, and no representation
1ged without notice. The information set forth above has been obtained from or based upon sources believt
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

5,770 records
All records

Balance: 831,690,752

1st LIENs FIXED RATE (% of total Coilateral)

Totat
Principal
LTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 | FICO 551 - 600| FICO 501 - 550 FICO 450 - 500 FICO <450
<= 60.00 56,335,213.33] 3.76% 1.31% 1.04% 0.56%, 0.10%, 0.00% 0.00%
60.01 - 70.00 49,248 585.50) 2.48% 1.31% 1.48% 0.34% 0.31% 0.00% 0.00%
70.01 - 80.00 84,869,739.03 3.08%, 2.83% 3.17% 0.80% 0.32% 0.01%)] 0.00%
80.01 - 90.00 42,332,249.12 1.66% 1.50%) 1.52% 0.24% 0.17% 0.00%, 0.00%,
90.01 - 100.00 10,269,748.37| 0.54% 0.48%)| 0.21% 0.01% 0.00% 0.00% 0.00%
Total: 243,155,535.35 11.52%) 7.42% 7.43% 1.95%! 0.90% 0.02% 0.00%
1st LIENs ARMs (% of total Collateral)
Total
Principal
LTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 | FICO 551 - 600} FICO 501 - 550 FICO 450 - 500 FICO <450
<= 60.00 32,354,843.63] 0.29% 0.61% 0.81% 0.83% 1.31%) 0.03% 0.00%,
60.01 - 70.00 53,918,306.89 0.39% 0.66% 1.20% 1.90% 2.22% 0.12% 0.00%
70.01-80.00 277,943,962.02 2.79% 7.50% 12.08% 7.19% 3.85% 0.01%, 0.00%
80.01 - 80.00 150,280,122.49) 1.20% 2.55% 4.87% 6.04%)| 3.38% 0.03%) 0.00%
90.01 - 100.00 42,929,862.84] 0.45% 1.77%! 2.38% 0.54% 0.02% 0.00% 0.00%
Total: 557,427,097.87 5.11% 13.10% 21.34% 16.50% 10.78% 0.19% 0.00%
2nd LIENs (% of total Collateral)*
Total
Principal
CLTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 | FICO 551 -600] FICO 501 - 550 FICO 450 - 500 FICO <450
<= 60.00 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%, 0.00%
60.01 - 70.00 0 0.00% 0.00% 0.00% 0.00%) 0.00% 0.00% 0.00%)]
70.01 - 80.00 25,572.29] 0.00% 0.00%) 0.00% 0.00%) 0.00% 0.00%)| 0.00%|
80.01 - 90.00 32,959.23 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%,
90.01 - 100.00 31,049,587.19 0.38% 1.04%| 1.62%) 0.69% 0.00% 0.00% 0.00%
Total: 31,108,118.71 0.38%) 1.04% 1.63%| 0.69% 0.00% 0.00% 0.00%

* All Second Lien loans are fixed rate collateral.

Credit Suisse First Boston

11 Madison Avenue

New York, New York 10010

www.csfb.com
8/15/2004 15:32

Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of an
offer or commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This matcrial
has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions
and parameters are not the only oncs that might reasonably have been sclected or that could apply in connection with the preparation of these materials or an
assessment of the transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could
result in different contemporancous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or
guarantec of future performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed
without notice. The information sct forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or
warrant its accuracy or campleteness. This material does not purport to contain all of the information that an interested party may desire. In all cases, interested parties
should conduct their own investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these
materials should make an independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional

advisors. CSFB may, from time to time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or
solicit business from such issuers, and/or have a position or effect transactions in the sccuritics or derivatives thercof. Structured securities are complex instrurnents,
typically involve a high degree of risk and are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The
market value of any structured sccurity may be affected by changes in economic, financial and political factors (including, but not limited to, spot and forward interest
and exchange rates), time to maturity, market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a
structured product should conduct its own investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making
such a purchase.
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

5,770 records
All records

Balance: 831,690,752

1st LIENs FIXED RATE (% of total Collateral)

Total
Principal
LTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 { FICO 551 - 600 FICO 501 - 550 FICO 450 - 500 FICO < 450
<= 60.00 56,335,213.33 3.76% 1.31% 1.04% 0.56% 0.10% 0.00% 0.00%
60.01 - 70.00 49,248,585.50 2.48% 1.31% 1.48% 0.34% 0.31% 0.00% 0.00%
70.01 - 80.00 84,969,739.03 3.08% 2.83% 3.17%! 0.80% 0.32% 0.01%) 0.00%
80.01 - 90.00 42,332,249.12 1.66% 1.50% 1.52%; 0.24% 0.17%)| 0.00% 0.00%
90.01 - 100.00 10,269,748.37 0.54% 0.48% 0.21%) 0.01% 0.00% 0.00% 0.00%
Total: 243,155,535.35) 11.52% 7.42% 7.43% 1.95%) 0.90% 0.02%)] 0.00%
1st LIENs ARMs (% of totat Collateral)
Total
Principal
LTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 | FICO 551 - 600 FICO 501 - 550 FICO 450 - 500 FICO < 450
<=60.00 32,354,843.63 0.29% 0.61% 0.81% 0.83% 1.31% 0.03% 0.00%
60.01 - 70.00 53,918,306.89 0.39% 0.66% 1.20%) 1.90% 2.22% 0.12% 0.00%
70.01 - 80.00 277,943,862.02 2.79% 7.50% 12.08% 7.18% 3.85% 0.01% 0.00%
80.01-90.00 150,280,122.49 1.20%)| 2.55% 4.87% 6.04% 3.38% 0.03% 0.00%;
90.01 - 100.00 42,929,862.84 0.45% 1.77% 2.38% 0.54% 0.02% 0.00% 0.00%
Total: 557,427,097.87, 5.11% 13.10%) 21.34% 16.50% 10.78% 0.19% 0.00%
2nd LIENs (% of total Collateral) *
Total
Principal
CLTV Balance FICO > 700 FICO 651-700 | FICO 601 - 650 | FICO 551 - 600 FICO 501 - 550 FICO 450 - 500 FICO < 450
<= 60.00 [Y) 0.00% 0.00%, 0.00% 0.00% 0.00% 0.00% 0.00%
60.01 - 70.00 Q 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
70.01 - 80.00 25,572.29) 0.00% 0.00%: 0.00% 0.00% 0.00% 0.00% 0.00%)|
80.01 - 90.00 32,959.23) 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
90.01 - 100.00 31,049,587.19 0.38% 1.04% 1.62% 0.65% 0.00% 0.00%: 0.00%
Total: 31,108,118.71 0.38% 1.04% 1.63%)| 0.69% 0.00% 0.00% 0.00%)

* All Second Lien loans are fixed rate collateral.

Credit Suisse First Boston

11 Madison Avenue

New York, New York 10010

www.csfb.com
8/15/2004 15:32

Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not constitute an offer or commitment, a solicitation of an dffer

or comumitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has been
prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that those assumptions and
parameters are not the only ones that might reasonably have been selected or that could apply in connection with the preparation of these materials or an assessment
the transaction described above. A variety of other or additional assumptions or parameters, or other market factors and other considerations, could result in different|
contemporaneous good faith analyses or assessment of the transaction described above. Past performance should not be taken as an indication or guarantee of future
performance, and no representation or warranty, express or implied is made regarding future performance. Opinions and estimates may be changed without notice. T
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its accuracy or
completeness. This material does not purport to contain all of the infonmation that an interested party may desire. In all cases, interested parties should conduct their
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Each person receiving these materials should make an

of

e
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independent assessment of the merits of pursuing a transaction described in these materials and should consult their own professional advisors. CSFB may, from timg to

time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perform services for or solicit business from such issuers

and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex instruments, typically involve a high degree of fisk

and are intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The market value of any structured security

may be affected by changes in economic, financial and political factors (inctuding, but not limited to, spot and forward interest and exchange rates), time to maturity
market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its
investigation and analysis of the product and consult with its own professional advisers as to the risks involved in making such a purchase.
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Severity

100%
Advances 100%
Lag 12 months
Libor Forward

Losses SP default assumptions{on original pool)

Prepays  SP prepays for nim bonds
To Maturity

"~ 22



Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

LTV DTI
Avg LTV Min LTV Max LTV Avg DTI Min DTI
10 Loans 80.33 38.50 100.00 41.10 10.70
Low Bal < $50k 89.12 15.69 100.00 38.05 1.80
$50k to $100k 78.05 14.67 100.00 38.49 1.80
High Coupon 8% to 9% . 8055 18.67 100.00 40.19 1.80
9% to 10% 83.00 19.61 100.00 40.77 8.80
> 10% 87.03 20.00 100.00 40.41 3.00
Occupancy Non-Owner Occ 73.35 13.88 95.00 40.84 1.80
2nd lien 99.75 80.00 100.00 41.15 7.70
Doc Type Non-Full Doc 78.89 13.88 100.00 40.61 1.80
Property Type Non SFR 78.12 13.88 100.00 41.21 4.60
Deling 60+ days
Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not cons’
commitment, or any advice or recommendation, to enter into or conclude any transaction (whether on the indicatiy
prepared by CSFB based on assumptions and parameters determined by it in good faith. It is important that you (i
parameters are not the only ones that might reasonably have been selected or that could apply in connection with
transaction described above. A variety of other or additional assumptions or parameters, or other market factors ¢
contemporaneous good faith analyses or assessment of the transaction described above. Past performance shot
performance, and no representation or warranty, express or implied is made regarding future performance. Opinic
information set forth above has been obtained from or based upon sources believed by CSFB to be reliable, but €
completeness. This material does not purport to contain all of the information that an interested party may desire.
investigation and analysis of the transaction(s) described in these materials and of the data set forth in them. Eacl
independent assessment of the merits of pursuing a transaction described in these materiais and should consult {
time, participate or invest in other financing transactions with the issuers of the securities referred to herein, perfol
have a position or effect transactions in the securities or derivatives thereof. Structured securities are complex ins
intended for sale only to sophisticated investors who are capable of understanding and assuming the risks involve
affected by changes in economic, financial and political factors (including, but not limited to, spot and forward inte
and volatility and the credit quality of any issuer or reference issuer. Any investor interested in purchasing a struct
analysis of the product and consult with its own professional advisers as to the risks involved in making such a pu




FICO Doc
Max DT! AvgFICO MinFICO MaxFICO Full Doc Non-Full Doc
54.20 650 580 789 65.80 34.20
68.50 614 493 795 78.37 21.63
68.30 613 500 807 81.58 18.42
63.60 594 493 779 69.02 30.98
65.30 582 500 791 73.43 26.57
68.50 578 500 795 75.82 24.18
68.30 655 503 807 59.15 40.85
68.50 642 571 795 71.48 28.54
68.60 642 500 795 0.00 100.00
64.00 640 500 799 72.04 27.96

3s not constitute an offer or commitment, a solicitation of an offer or
the indicative terms shown or otherwise). This material has been

it that you (recipient) understand that those assumptions and

rection with the preparation of these materials or an assessment of the
(et factors and other considerations, could result in different

nance should not be taken as an indication or guarantee of future
ince. Opinions and estimates may be changed without notice. The
liable, but CSFB does not represent or warrant its accuracy or

nay desire. In all cases, interested parties should conduct their own
them. Each person receiving these materials should make an

ild consult their own professional advisors. CSFB may, from time to
arein, perform services for or solicit business from such issuers, and/or
;omplex instruments, typically involve a high degree of risk and are
isks involved. The market value of any structured security may be
orward interest and exchange rates), time to maturity, market conditions
ing a structured product should conduct its own investigation and

3 such a purchase.
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Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Top 5 States Top 5 Prop Doc Type
% By Bal Property Type % By Bal Doc Type

California Single Family Fuli Documentation
Florida 7.91%|PUD Stated Documentation
New York 2-4 Family Alternative Documentation
Massachusetts 6.18%|{Condo
Texas 5.41%| Townhouse

Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not cons
enter into or conclude any transaction (whether on the indicative terms shown or otherwise). This material has be:
you (recipient) understand that those assumptions and parameters are not the only ones that might reasonably he
the transaction described above. A variety of other or additional assumptions or parameters, or other market factc
the transaction described above. Past performance should not be taken as an indication or guarantee of future pe
Opinions and estimates may be changed without notice. The information set forth above has been obtained from

or completeness. This material does not purport to contain all of the information that an interested party may desii
described in these materials and of the data set forth in them. Each person receiving these materials should mak
consult their own professional advisors. CSFB may, from time to time, participate or invest in other financing trans
issuers, and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities :
investors who are capable of understanding and assuming the risks involved. The market value of any structured
spot and forward interest and exchange rates), time to maturity, market conditions and volatility and the credit quz
its own investigation and analysis of the product and consult with its own professional advisers as to the risks invc
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Purpose OCC Codes Orig Prepay Pe|

% By Bal Loan Purpose % By Bal Occupancy Status % By Bal Orig PP Term
Cash Out Refinance 67.92|Owner Occupied

p
Purchase Non-Owner Occupied
Rate/Term Refinance 3.35}Vacation

yes not constitute an offer or commitment, a solicitation of an offer or commitment, or any advice or recommendatior
terial has been prepared by CSFB based on assumptions and parameters determined by it in good faith. It is import:
zasonably have been selected or that could apply in connection with the preparation of these materials or an assess
market factors and other considerations, could resuit in different contemporaneous good faith analyses or assessm:
» of future performance, and no representation or warranty, express or implied is made regarding future performance
ttained from or based upon sources believed by CSFB to be reliable, but CSFB does not represent or warrant its acc
rty may desire. In all cases, interested parties should conduct their own investigation and analysis of the transaction(
should make an independent assessment of the merits of pursuing a transaction described in these materials and s
1ancing transactions with the issuers of the securities referred to herein, perform services for or solicit business from
d securities are complex instruments, typically involve a high degree of risk and are intended for sale only to sophist
y structured security may be affected by changes in economic, financial and political factors (including, but not limite
he credit quality of any issuer or reference issuer. Any investor interested in purchasing a structured product should
he risks involved in making such a purchase.




ation, to
»ortant that
essment of
ssment of
ance.

. accuracy
tion(s)

nd should
from such
»histicated
mited to,
wld conduct

71



Asset Backed Securities Portfolio Analysis
Aegis Mortgage Corporation
Mortgage Portfolio 2004-4

Balance State MSA Loan Type LTV DTI FICO
$ 1,050,000.00 CA 2/28 ARM 51.98 16.00 750
$ 750,000.00 WA Fixed - Interest Only 63.83 51.20 781
$ 750,000.00 AL 3/27 ARM 75.00 46.60 554
$ 750,000.00 CT 2/28 ARM 53.57 38.00 515
$ 729971.29 FL 2/28 ARM 94 .99 40.00 636
$ 691,783.04 CA 2/28 ARM 55.52 36.00 570
$ 686,564.21 VA 2/28 ARM 71.72 40.00 538
$ 684,84292 CO 2/28 ARM 80.71 42.70 583
$ 650,000.00 CA Fixed - Interest Only  59.09 32.20 701
Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and does not cons’
or any advice or recommendation, to enter into or conclude any transaction (whether on the indicative terms show
assumptions and parameters determined by it in good faith. It is important that you (recipient) understand that tho
reasonably have been selected or that could apply in connection with the preparation of these materials or an ass
additional assumptions or parameters, or other market factors and other considerations, could result in different ¢
described above. Past performance should not be taken as an indication or guarantee of future performance, and
future performance. Opinions and estimates may be changed without notice. The information set forth above has
reliable, but CSFB does not represent or warrant its accuracy or completeness. This material does not purport to
cases, interested parties should conduct their own investigation and analysis of the transaction(s) described in the
these materials should make an independent assessment of the merits of pursuing a transaction described in the
may, from time to time, participate or invest in other financing transactions with the issuers of the securities referr:
and/or have a position or effect transactions in the securities or derivatives thereof. Structured securities are comj
for sale only to sophisticated investors who are capable of understanding and assuming the risks involved. The m
economic, financial and palitical factors (including, but not limited to, spot and forward interest and exchange rate:
of any issuer or reference issuer. Any investor interested in purchasing a structured product should conduct its ow
professional advisers as to the risks involved in making such a purchase.
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Prop Type Purpose Occ Codes Orig Prepay Penalty
Single Family Cashout Refi Non-Owner Occupied 0
Single Family Cashout Refi Owner Occupied 36
Single Family Cashout Refi Owner Occupied 0
Single Family Cashout Refi Owner Occupied 24
Single Family Purchase Owner Occupied 24
Single Family Cashout Refi Owner Occupied 24
PUD Cashout Refi Owner Occupied 24
Single Family Cashout Refi Owner Occupied 0
Single Family Cashout Refi Owner Occupied 36

nstitute an offer or commitment, a solicitation of an offer or commitment,
1own or otherwise). This material has been prepared by CSFB based on
those assumptions and parameters are not the only ones that might
assessment of the transaction described above. A variety of other or

1t contemporaneous good faith analyses or assessment of the transaction
and no representation or warranty, express or implied is made regarding
1as been obtained from or based upon sources believed by CSFB to be

to contain all of the information that an interested party may desire. In all
these materials and of the data set forth in them. Each person receiving

these materials and should consult their own professional advisors. CSFB
erred to herein, perform services for or solicit business from such issuers,
smplex instruments, typically involve a high degree of risk and are intended
> market value of any structured security may be affected by changes in
ates), time to maturity, market conditions and volatility and the credit quality
own investigation and analysis of the product and consult with its own

1%



1 SP BB exp loss?

2 % Loss of "BB" Class Princ

TRIGGERS FAIL

Libor forward - 50

Libor forward

% Writedown 100% 125% 150% 100% 125% 150%
| Coll Loss % Prepay Ramp Prepay Ramp
1
2
S&P Loss Ramp*
3
4
3 % Loss of "BB" Class Princ
TRIGGERS PASS Libor forward - 50 Libor forward
% Writedown 100% 125% 150% 100% 125% 150%
I Coll Loss % Prepay Ramp Prepay Ramp
1
2
S&P Loss Ramp
3
4
4 Breakeven Runs
TRIGGERS FAIL Libor forward - 50 Libor forward
100% 125% 150% 100% 125% 150%
Prepay Ramp Prepay Ramp

1st $ Loss CDR

Cumulative Loss to Pool

WAL

Period of 1st $ Loss

Princ Window

Gap in Princ(Y/N)

1@



* SP default assmuptions are in tab "SP Defaults"
SP prepayment ramps-nim

g3



Libor forward +200

Libor forward + 400

100% 125% 150% 100% 125% 150%
Prepay Ramp Prepay Ramp
Libor forward +200 Libor forward + 400

100% 125% 150% 100% 125% 150%
Prepay Ramp Prepay Ramp
Libor forward +200 Libor forward + 400

100% 125% 150% 100% 125% 150%

Prepay Ramp

Prepay Ramp

Qi



SP Subprime Default Assumptions

% when WA % when WA
seasoning seasoning
Month <12mo >12mo
1 4.00% 4.00% & 5.75%
6 5.75% 6.25%
12 6.25% 13.00%
18 13.00% 10.25%
24 10.25% 10.00%
30 10.00% 9.50%
36 9.50% 9.00%
42 9.00% 9.00%
48 9.00% 7.75%
54 7.75% 5.75%
60 5.75% 5.50%
66 5.50% 4.25%
72 4.25% 0.00%
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Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and dc
solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude any
shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters
that you (recipient) understand that those assumptions and parameters are not the only ones that might
apply in connection with the preparation of these materials or an assessment of the transaction describe
assumptions or parameters, or other market factors and other considerations, could result in different c:
assessment of the transaction described above. Past performance should not be taken as an indication ¢
representation or warranty, express or implied is made regarding future performance. Opinions and es
information set forth above has been obtained from or based upon sources believed by CSFB to be reli
accuracy or completeness. This material does not purport to contain all of the information that an inter
parties should conduct their own investigation and analysis of the transaction(s) described in these mat
person receiving these materials should make an independent assessment of the merits of pursuing a tr:
consult their own professional advisors. CSFB may, from time to time, participate or invest in other fi
securities referred to herein, perform services for or solicit business from such issuers, and/or have a pt
derivatives thereof. Structured securities are complex instruments, typically involve a high degree of r
sophisticated investors who are capable of understanding and assuming the risks involved. The marke
by changes in economic, financial and political factors (including, but not limited to, spot and forward
market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor i1
should conduct its own investigation and analysis of the product and consult with its own professional
a purchase.
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FWD Curve

1 Mth 3 Mth 6 Mth
Period Date LIBOR LIBOR LIBOR

1 15-Jul-04 1.6 1.71 1.92

2 15-Aug-04 1.7454 1.8521 2.0522

3 15-Sep-04 1.8682 1.9858 - 2.1583

4 15-Oct-04 1.9449 2.1255 2.2579

5 15-Nov-04 2.1165 2.2441 2.3628

6 15-Dec-04 2.3029 23219 2.4591

7 15-Jan-05 23121 2.3817 2.5425

8 15-Feb-05 2.3339 2.465 2.6218

9 15-Mar-05 2.4947 2.5811 2.7207
10 15-Apr-05 2.5642 2.6823 2.7956
11 15-May-05 2.6588 2.7611 2.8773
12 15-Jun-05 2.8115 2.8402 2.9631
13 15-Jul-05 27971 2.8891 3.0278
14 15-Aug-05 2.8836 2.9739 3.1093
15 15-Sep-05 2.971 3.0611 3.1961
16 15-Oct-05 3.0505 3.1433 3.2766
17 15-Nov-05 3.1339 3.222 3.3594
18 15-Dec-05 3.2178 3.3071 3.4427
19 15-Jan-06 3.2965 3.3871 3.5238
20 15-Feb-06 3.377 3.4659 3.5867
21 15-Mar-06 3.4584 3.5485 3.648
22 15-Apr-06 3.5357 3.6256 3.7065
23 15-May-08 3.616 3.6724 3.7661
24 15-Jun-06 3.6924 3.713 3.82
25 15-Jul-06 3.6724 3.7519 3.8725
26 15-Aug-06 3.7432 3.8251 3.944
27 15-Sep-06 3.8088 3.8878 4.0063
28 15-Oct-06 3.8799 3.9613 4.0755
29 15-Nov-06 3.949 4.0261 4.1465
30 15-Dec-06 4.0099 4.0869 4.2055
31 15-Jan-07 4.0728 4.1521 4.2716
32 15-Feb-07 4.1364 4.218 4.302
33 15-Mar-07 4.2004 4.2791 4.3311
34 15-Apr-07 4.2668 4.3427 4.3586
35 15-May-07 4.3309 4.3408 4.3857
36 15-Jun-07 4.3891 4.3357 4.4067
37  15-Jul-07 4.2604 4.3264 443
38 15-Aug-07 43123 4.3793 4.4791
39 15-Sep-07 43619 4.4286 4.5281
40 15-Oct-07 44131 44818 4.5776
41 15-Nov-07 4.4637 4.5288 4.6287
42 15-Dec-07 4.5142 4.5769 4.6753
43 15-Jan-08 45624 4.6302 4.7271
44 15-Feb-08 4.6085 4.6739 4.7499
45 15-Mar-08 4.6539 4.7191 4.7718
46 15-Apr-08 4.7009 4.768 4.794
47 15-May-08 4.7466 4.769 4.8131
48 15-Jun-08 4.7945 4.7671 4.8322
49 15-Jul-08 4.7041 4.7626 4.851



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

15-Aug-08
15-Sep-08
15-Oct-08
15-Nov-08
15-Dec-08
15-Jan-09
15-Feb-09
15-Mar-09
15-Apr-09
15-May-09
15-Jun-09
15-Jul-09
15-Aug-09
15-Sep-09
15-Oct-09
15-Nov-09
15-Dec-09
15-Jan-10
15-Feb-10
15-Mar-10
15-Apr-10
15-May-10
15-Jun-10
15-Jul-10
15-Aug-10
15-Sep-10
15-Oct-10
15-Nov-10
15-Dec-10
15-Jan-11
15-Feb-11
15-Mar-11
15-Apr-11
15-May-11
15-Jun-11
15-Jui-11
15-Aug-11
15-Sep-11
15-Oct-11
15-Nov-11
15-Dec-11
15-Jan-12
15-Feb-12
15-Mar-12
15-Apr-12
15-May-12
15-Jun-12
15-Jul-12
15-Aug-12
15-Sep-12
15-Oct-12
15-Nov-12

4.7408
4.7812
4.8198

4.857
4.8951
4.9298
4.9661
5.0044
5.0408
5.0718
5.1074
5.0743
5.1045
5.1359
5.1661
5.1983
5.2286
5.2537
5.2825
5.3111
5.3393
5.3652
5.3923
5.3697
5.3958
5.4214
5.4426
5.4673
5.4908
5.5167

5.535
5.5562
5.5766
5.5987
5.6148
5.5647
5.5837

5.603
5.6192
5.6372
5.6546
5.6702
5.6872
5.7028
5.7204
5.7348
5.7493
5.7328

5.746
5.7596
5.7731
5.7862

4.7992
4.8384
4.8787
49127
4.9506
4.9898
5.023
5.0583
5.0958
5.1067
5.1175
5.1278
5.1578
5.1907
52198
5.2475
5.2801
5.3067
5.3344
5.362
5.3902
5.4005
5.4113
5.4191
5.4434
5.4696
5.4921
5.5135
5.5382
5.5587
5.5813
5.6039
5.6241
5.62
5.615
5.6097
5.6278
5.6469
5.6643
5.6806
5.6978
5.7139
5.7322
5.7462
5.7621
5.7668
5.7704
5.7739
5.7876
5.801
5.8156
5.8265

4.8853
49242

4.965
4.9997
5.0362
5.0741
5.0977

5.121
5.1469
5.1656
5.1888
5.2085
5.2364
5.2673
5.2978
5.3268
5.3582
5.3844
5.4043
5.4243
5.4424
5.4592
5.4776
5.4937

5516
5.5418
5.5632
5.5866
5.6103
5.6312
5.6407
5.6494
5.6572
5.6641
5.6718
5.6776
5.6946
5.7134
5.7297
5.7486
5.7634
5.7799
5.7914
5.8005
5.8105
5.8204
5.8285
5.8384
5.8497
5.8621
5.8744
5.8877
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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
120
130
131
132
133
134
135
136
137
138
139
140
141
142
143
144
145
146
147
148
149
150
151
152
1563

15-Dec-12
15-Jan-13
15-Feb-13
15-Mar-13
15-Apr-13
15-May-13
15-Jun-13
15-Jul-13
15-Aug-13
15-Sep-13
15-Oct-13
15-Nov-13
15-Dec-13
15-Jan-14
15-Feb-14
15-Mar-14
15-Apr-14
16-May-14
15-Jun-14
15-Jul-14
15-Aug-14
15-Sep-14
15-Oct-14
15-Nov-14
15-Dec-14
15-Jan-15
15-Feb-15
15-Mar-15
15-Apr-15
15-May-15
15-Jun-15
15-Jul-15
15-Aug-15
15-Sep-15
15-Oct-15
15-Nov-15
15-Dec-15
15-Jan-16
15-Feb-16
15-Mar-16
15-Apr-16
15-May-16
15-Jun-16
15-Jul-16
15-Aug-16
15-Sep-16
15-Oct-16
15-Nov-16
15-Dec-16
15-Jan-17
15-Feb-17
15-Mar-17

5.7999
5.8099
5.8228
5.8332
5.8457

5.856
5.8668
5.9261
5.9361
5.9481
5.9575
5.9664
5.9765
5.9834
5.9933

6.001
6.0097
6.0172
6.0266
6.0097
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

5.8381
5.8525
5.8632
5.8735
5.8851
5.9135
5.9392
5.9677
5.9762
5.9868
5.9973
6.0053
6.0139
6.0244
6.0323
6.0398
6.0496
6.0486
6.0482
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

5.899
5.9132
5.9331
5.9508
5.9722
5.9898
6.0084
6.0279
6.0361
6.0457
6.0565
6.0642
6.0726
6.0822
6.0871
6.0904
6.0951
6.0974

6.101
6.1039

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274

6.274
6.274
6.274
6.274
6.274
6.274
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154
165
156
167
168
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

15-Apr-17
15-May-17
15-Jun-17
15-Jul-17
15-Aug-17
15-Sep-17
15-Oct-17
15-Nov-17
15-Dec-17
15-Jan-18
15-Feb-18
15-Mar-18
15-Apr-18
15-May-18
15-Jun-18
15-Jul-18
15-Aug-18
15-Sep-18
15-Oct-18
15-Nov-18
15-Dec-18
15-Jan-19
15-Feb-19
15-Mar-19
15-Apr-19
15-May-19
15-Jun-19
15-Jul-19
15-Aug-19
15-Sep-19
15-Oct-19
15-Nov-19
15-Dec-19
15-Jan-20
15-Feb-20
15-Mar-20
15-Apr-20
15-May-20
15-Jun-20
15-Jul-20
15-Aug-20
15-Sep-20
15-Oct-20
15-Nov-20
15-Dec-20
15-Jan-21
15-Feb-21
15-Mar-21
15-Apr-21
15-May-21
15-Jun-21
15-Jul-21

6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
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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

15-Aug-21
15-Sep-21
15-Oct-21
15-Nov-21
15-Dec-21
15-Jan-22
15-Feb-22
15-Mar-22
15-Apr-22
15-May-22
15-Jun-22
15-Jul-22
15-Aug-22
15-Sep-22
15-Oct-22
15-Nov-22
15-Dec-22
15-Jan-23
15-Feb-23
15-Mar-23
15-Apr-23
15-May-23
15-Jun-23
15-Jul-23
15-Aug-23
15-Sep-23
15-Oct-23
15-Nov-23
15-Dec-23
156-Jan-24
15-Feb-24
15-Mar-24
15-Apr-24
15-May-24
15-Jun-24
15-Jul-24
15-Aug-24
15-Sep-24
15-Oct-24
15-Nov-24
15-Dec-24
15-Jan-25
15-Feb-25
15-Mar-25
15-Apr-25
15-May-25
15-Jun-25
15-Jul-25
15-Aug-25
15-Sep-25
15-Oct-25
15-Nov-25

6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6,0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.274
6.274
6.274
6.274
6.274
6.274
6.274
6274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
0.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
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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
29
292
203
294
295
296
297
208
209
300
301
302
303
304
305
306
307
308
309

15-Dec-25
15-Jan-26
15-Feb-26
15-Mar-26
15-Apr-26
15-May-26
15-Jun-26
15-Jul-26
15-Aug-26
15-Sep-26
15-Oct-26
15-Nov-26
15-Dec-26
15-Jan-27
15-Feb-27
15-Mar-27
15-Apr-27
15-May-27
15-Jun-27
15-Jul-27
15-Aug-27
15-Sep-27
15-Oct-27
15-Nov-27
15-Dec-27
15-Jan-28
15-Feb-28
15-Mar-28
15-Apr-28
15-May-28
15-Jun-28
15-Jul-28
15-Aug-28
15-Sep-28
15-Oct-28
15-Nov-28
15-Dec-28
15-Jan-29
15-Feb-29
15-Mar-29
15-Apr-29
15-May-29
15-Jun-29
15-Jul-29
15-Aug-29
15-Sep-29
15-Oct-29
15-Nov-29
15-Dec-29
15-Jan-30
15-Feb-30
15-Mar-30

6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274

 6.274

6.274
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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

15-Apr-30
15-May-30
15-Jun-30
15-Jul-30
15-Aug-30
15-Sep-30
15-Oct-30
15-Nov-30
15-Dec-30
15-Jan-31
15-Feb-31
15-Mar-31
15-Apr-31
15-May-31
15-Jun-31
15-Jul-31
15-Aug-31
15-Sep-31
15-Oct-31
15-Nov-31
15-Dec-31
15-Jan-32
15-Feb-32
15-Mar-32
15-Apr-32
15-May-32
15-Jun-32
15-Jul-32
15-Aug-32
15-Sep-32
15-Oct-32
15-Nov-32
15-Dec-32
15-Jan-33
15-Feb-33
15-Mar-33
15-Apr-33
15-May-33
15-Jun-33
15-Jul-33
15-Aug-33
15-Sep-33
15-Oct-33
15-Nov-33
15-Dec-33
15-Jan-34
15-Feb-34
15-Mar-34
15-Apr-34
15-May-34
15-Jun-34

6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

6.1786

6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786
6.1786

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274
6.274



Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5
Settle 8/31/2004
DEFAULTS
Price = 99.8451 75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
75 PricingSpeed 524 524 523 -1.27
0.86 0.88 0.92 0.87
0.81 0.84 0.86 0.87
09/25/2004 - 07/25/2006|  09/25/2004 - 09/25/2006  09/25/2004 - 01/25/2007]  09/25/2004 - 06/25/2007
0.00% 0.00% 0.00% 6.21%
5.22% 6.75% 8.18% 9.45%
100 PricingSpeed 524 523 -1.9% -8.82
0.87 0.90 0.84 0.79
0.82 0.85 0.85 0.86
09/25/2004 - 09/25/2006]  09/25/2004 - 10/25/2012|  09/25/2004 - 06/25/2007|  09/25/2004 - 06/25/2007
0.00% 0.00% 6.71% 12.40%
4.68% r 5.78% 6.73% 7.55%
125 PricingSpeed 523 5.20 0.01 -15.23
0.9 1.14 1.04 0.73
0.86 1.06 1.12 0.85
09/25/2004 - 10/25/2009]  09/25/2004 - 05/25/2010]  09/25/2004 - 10/25/2010f  09/25/2004 - 06/25/2007
0.00% 0.00% 7.32% 17.01%
3.64% 4.39% 5.02% 5.57%
150 PricingSpeed 5.21 519 518 -1.04
1.03 1.18 1.33 1.16
0.96 1.09 1.22 1.23
09/25/2004 - 11/25/2008]  09/25/2004 - 02/25/2009]  09/25/2004 - 06/25/2009]  09/25/2004 - 05/25/2009
0.00% 0.00% 0.00% 8.81%
2.94% 3.52% 4.04% 4.51%
175 PricingSpeed 5.21 5.20 5.19 346
1.07 117 1.26 1.28
0.99 1.08 1.16 1.24
00/25/2004 - 03/25/2008]  09/25/2004 - 05/25/2008|  09/25/2004 - 07/25/2008] ~ 09/25/2004 - 09/25/2008
0.00% 0.00% 0.00% 2.50%
2.38% 2.88% 3.34% 3.76%
200 PricingSpeed 521 5.20 519 5.19
1.07 113 1.19 1.24
0.99 1.05 1.10 1.15
09/25/2004 - 09/25/2007]  09/25/2004 - 10/25/2007{  09/25/2004 - 12/25/2007]  09/25/2004 - 01/25/2008
0.00% 0.00% 0.00% 0.00%
1.98% 2.40% 2.78% 312%
250 PricingSpeed 5.22 521 5.21 5.21
1.02 1.04 1.06 1.07
0.95 0.97 0.99 1.00
09/25/2004 - 01/25/2007]  09/25/2004 - 02/25/2007|  09/25/2004 - 02/25/2007]  09/25/2004 - 03/25/2007
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Default

Loss Severity
Servicer Advances
Liquidation Lag
Deling

Optional Redemption

0.00% 0.00% 0.00% 0.00%

1.38% 1.66% 1.92% 2.15%

75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
40% 40% 40% 40%

100% 100% 100% 100%

0 0 0 0

100% 100% 100% 100%

Call (N) Call (N) Call (N) Call (N}

Yield Curve Mat 1MO &6MO

Yld1.131.62

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solely |
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited in natt
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectus. L
untawful 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 acc
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A,

LYon

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed

-8.68 -16.00 -28.90

0.81 0.75 0.66

0.88 0.88 0.9

09/25/2004 - 06/25/2007 09/25/2004 - 06/25/2007] 09/25/2004 - 03/25/2007
12.52% 18.11% 26.77%

10.49% 11.38% 12.81%

-15.67 -22.07 -31.48

0.74 0.69 0.64

0.87 0.88 091

09/25/2004 - 06/25/2007| 09/25/2004 - 06/25/2007} 09/25/2004 - 03/25/2007
17.58% 22.04% 28.24%

8.22% 881% 9.82%

-21.02 -25.61 -33.77

0.69 0.67 0.62

0.86 0.88 0.91

09/25/2004 - 06/25/20071 09/25/2004 - 05/25/2007] 09/25/2004 - 01/25/2007
21.07% 24.19% 29.40%

6.07% 6.52% 7.34%

-11.51 -28.22 -35.09

0.85 0.64 0.61

1.15 JOX: R 0.91

09/25/2004 - 02/25/2009| 09/25/2004 - 02/25/2007 | 09/25/2004 - 12/25/2006
19.23% 26.16% 29.84%

4.94% 5.35% 6.08%

-3.58 -12.66 -36.30

140 0.90 0.60

1.20 1.16 0.90

09/25/2004 - 06/25/2008| 09/25/2004 - 04/25/2008| 09/25/2004 - 10/25/2006
11.28% 19.74% 30.01%

4.12% 4.48% 511%

0.75 -5.29 -20.14

1.16 1.04 0.79

115 1.14 1.09

09/25/2004 - 01/25/2008{ 09/25/2004 - 11/25/2007] 09/25/2004 - 09/25/2007
5.73% 12.34% 24.21%

3.44% 3.72% 4,25%

520 341 459

1.09 1.08 0.98

1.02 1.03 1.04

09/25/2004 - 04/25/2007

007252004 - 04/25/2007

Generated by Intex Dealmaker

08/25/2004 - 03/25/2007

Yield

WAL for Princ Pmts

Mod Durn

Principal Window

Principal Writedown

Total Collat Loss (Collat Maturity)
Yield

WAL for Princ Pmts

Mod Dumn

Principal Window

Principal Writedown

Total Collat Loss (Collat Maturity)
Yield

WAL for Princ Pmts

Mod Dumn

Principal Window

Principal Writedown

Total Collat Loss (Collat Maturity)
Yield

WAL for Princ Pmts

Mod Dum

Principal Window

Principal Writedown

Total Collat Loss (Collat Maturity)
Yield

WAL for Princ Pmts

Mod Durn

Principal Window

Principal Writedown

Total Collat Loss {Collat Maturity)
Yield

WAL for Princ Pmts

Mod Durn

Principal Window

Principal Writedown

Total Collat Loss (Collat Maturity)
Yield

WAL for Princ Pmts

Mod Durn

Principal Window

8/31/2004 10:19 AM
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0.00% 2.08% 10.43% Principal Writedown
2.37% 257% 2.95%]| Total Collat Loss (Collat Maturity)
175 PricingSpeed 200 PricingSpeed 250 PricingSpeed
40% 40% 40%
100% 100% 100%
0 0 ]
100% 100% 100%
Call (N} Call(N) Call (N}

by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The preliminary description
Jre and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as described in 2
Jnder no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to-by nor shall there be any sale of securities

epted prior to the delivery of afinal prospectus relating to the securites.
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133,363,496.78
129,148,640.44

4,214,856.34

28,972,737.81
5,141,902.11
69,555,685.30
78,632.95
3,293,151.26
829,005.79
17,355,511.61
2,049,712.20
243,274.90
42,556.00
6,139,266.12
23921918
30,984 .44
156,334.15
1,126,433.92

0
106,786.45
3,517,879.94
7,042.17

0
15,765.29
844,866.27
0

5455.89
2,715.09
445,551.64
0

653.13
7,969.15
80,148.68

Generated by Intex Dealmaker 8/31/2004 10:19 AM

129344571 4,018,925.78

195,930.56

130,218,564.04

28,972,737.81
5,035,105.66
66,037,805.36
71,590.78
3,293,151.26
813,240.50
16,510,645.34
2,049,712.20
237,819.01
39,840.91
5,693,714.48
239,219.18
30,331.31
147,365.00
1,046,285.24

100
100
100
100
100
100
100
100
100
100
100
100
100
100
100

100
100
100
100
100
100
100
100
100
100
100

75
75
75
75
75
75
75
75
75
75
75
75
75
75
75

75
75
75
75
75
75
75
75
75
75
75



10f the under-lying assests has not been independently verified by CSFBC. CSFBC is not
ny scenario. The above analysis alone is not intended to be a prospectus
3 in any jurisdiction in which such offer, solicitation or sale would be

Generated by Intex Dealmaker 8/31/2004 10:19 AM
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance

Coupon

Settle

FWD +200bps

Price = 99.8451

856% PPC

100% PPC
115% PPC
130% PPC
150% PPC

This information is being provided in response to your specific request for information. The information has been prepared and
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is pr
and any investment decision with respect to the security should be made by you based solely upon the information contained i
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor ma

$44,300,000.00

5
8/31/2004

100% Default

5.24

0.88

0.83
9/26/2004
8/25/2006
24

3.08%

5.24

087

083
9/25/2004
8/25/2006
24

3.08%

524

0.86

0.82
9/25/2004
8/25/2006
24

3.07%

5.24

0.85

0.81
9/25/2004
8/25/2006
24

3.01%

525

0.84

0.80
9/25/2004
8/25/2006
24

2.81%
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Delay 0 WAC
Dated 8/31/2004 NET
First Payment 9/25/2004
125% Default 150% Default 175% Default

5.24 524 523

0.89 0.90 091

0.84 0.85 0.86

9/25/2004 9/25/2004 9/25/2004

9/25/2006 10/25/2006 12/25/2006

25 26 28

3.85% 4.62% 5.39%

5.24 5.24 523

0.88 0.89 0.90

0.83 0.84 0.85

8/25/2004 9/25/2004 91252004

9/25/2006 10/25/2006 12/25/2006

25 26 28

3.85% 4.62% 5.36%

5.24 5.24 524

0.87 0.88 0.89

0.82 0.83 0.84

9/25/2004 9/25/2004 9/25/2004

9/25/2006 10/25/2006 4/25/2007

25 26 32

3.80% 4.53% 5.25%

5.24 524 524

0.86 087 0.90

0.81 082 0.84

9/25/2004 9/25/2004 9/25/2004

8/25/2006 10/25/2006 3/25/2012

24 26 9

3.73% 4.36% 4.95%

525 524 5.24

085 0.85 0.89

0.80 0.81 0.84

9/25/2004 9/25/2004 9/25/2004

8/25/2006 10/25/2006 3/25/2010

24 26 67

3.39% 3.92% 4.43%

1 furnished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securi
reliminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above reft
in the final prospectus. Under nc circumstances shall the information presented constitute an offer to sell or solicitation of

1y an offer to buy be accepted prior to the delivery of a final prospectus relating to the securites.
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7.351966284 WAM 346

6.844466 WALA 1
200% Defautt 250% Default

522 -2.34 Yield

0.98 0.85 WAL for Princ Pmts

0.92 0.86 Mod Dum 30360

9/25/2004 9/25/2004 Principal Window Begin

512512016 6/25/2007 Principal Window End

141 34 Principal # Months

6.16% 7.69%] Total Collat Loss (Collat Maturity)

5.20 -267 Yield

1.10 0.83 WAL for Prin¢ Pmts

1.02 085 Mod Durn 30360

9/25/2004 9/25/2004 Principal Window Begin

9/25/2016 6/25/2007 Principal Window End

145 34 Principal # Months

6.09% 7.53%| Total Collat Loss (Collat Maturity)

5.20 -2.84 Yield

117 0.82 WAL for Princ Pmts

1.07 0.84 Mod Durn 30360

9/25/2004 9/25/2004 Principal Window Begin

4/25/2018 6/25/2007 Principal Window End

164 34 Principal # Months

5.95% 7.12%| Total Collat Loss (Collat Maturity)

520 -3.00 Yield

1.14 0.81 WAL for Princ Pmts

1.04 0.83 Mod Durn 30360

9/25/2004 9/25/2004 Principal Window Begin

712612016 6/25/2007 Principal Window End

143 34 Principal # Months

5.51% 6.54%| Total Collat Loss {Collat Maturity)

5.22 -3.07 Yield

0.99 0.80 WAL for Princ Pmts

0.93 0.82 Mod Durm 30360

9/25/2004 9/25/2004 Principal Window Begin

9/25/2010 612512007 Principal Window End

73 34 Principal # Months

4.91% 569%]| Total Collat Loss (Collat Maturity)

ities or any of its affiliates. The preliminary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
“‘erenced seurity will actually perform as described in any scenario. The above analysis alone is not intended to be a prospectus
an offer to by nor shall there be any sale of securities in any jurisdiction in which such offer, sclicitation or sale would be
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5
Settle 8/31/2004
FWD LIBOR
Price = 99.8451 100% Default
75% PPC 5.25
0.83
078
9/25/2004
5125/2006
21
3.08%

This information is being provided in response to your specific request for information. The information has been prepared and
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is pr

Generated by Intex Dealmaker 8/31/2004 10:20 AM
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and any investment decision with respect to the security should be made by you based solely upon the information contained i
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor ma

Generated by Intex Dealmaker 8/31/2004 10:20 AM
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Delay 0 WAC
Dated 8/31/2004 NET
First Payment 9/25/2004
125% Default 150% Default 175% Default

525 525 5.25

0.83 0.83 0.84

0.79 0.79 0.79

9/25/2004 9/25/2004 9/25/2004

6/25/2006 6/25/2006 7/25/2006

22 22 23

3.85% 4.62% 5.39%

{ furnished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securi
reliminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above refi
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in the final prospectus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of
wy an offer to buy be accepted prior to the delivery of a final prospectus refating to the securites.
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7.351966284 WAM 346

6.844466 WALA 1
200% Default 250% Default

525 524 Yield

0.84 0.86 WAL for Princ Pmts

0.80 0.81 Mod Durn 30360

9/25/2004 9/25/2004 Principal Window Begin

7/25/2006 8/25/2006 Principal Window End

23 24 Principal # Months

6.16% 7.711%| Total Collat Loss {Collat Maturity)

ities or any of its affiliates. The preliminary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
‘erenced seurity will actually perform as described in any scenario. The above analysis alone is not intended to be a prospectus
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an offer to by nor shall there be any sale of securities in any jurisdiction in which such offer, solicitation or sale would be
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HEAT 2004-1 RATING AGENCY LOSS NUMBERS

FITCH
TOTAL COLLATERAL
Default Loss Cumulative
Rating Frequency Severity Loss
AAA 42.04% 49.37% 20.75%
AA+ 36.44% 45.97% 16.75%
AA 33.64% 43.87% 14.75%
AA- 31.69% 42.13% 13.35%
A+ 29.74% 40.02% 11.90%
A 27.79% 37.81% 10.50%
A- 25.01% 36.99% 9.25%
BBB+ 22.23% 35.98% 8.00%
BBB 19.45% 34.70% 6.75%
BBB- 17.91% 34.07% 6.10%
BB+ 16.36% 33.01% 5.40%
BB 14.81% 32.12% 4.75%
B 9.86% 35.59% 3.50%
STANDARD & POOR'S
ARMs
Default Loss Cumulative
Frequency Severity Loss
AAA 41.21% 57.02% 23.50%
AA 31.57% 48.59% 15.34%
A 25.61% 42.99% 11.01%
BBB+ 22.16% 40.57% 8.99%
BBB 20.51% 39.63% 8.13%
BBB- 18.18% 38.88% 7.07%
BB 13.09% 37.75% 4.94%
B 6.69% 36.63% 2.45%
Fixed
Default Loss Cumulative
Frequency Severity Loss
AAA 39.18% 49.77% 19.50%
AA 30.87% 42.11% 13.00%
A 26.15% 37.28% 9.75%
BBB+ 22.68% 35.28% 8.00%
BBB 21.00% 34.53% 7.25%

gAL



BBB- 18.95% 34.04% 6.45%
BB 13.51% 33.30% 4.50%
B 7.22% 32.56% 2.35%
Total
Default Loss Cumulative

Frequency  Severity Loss
AAA 40.81% 55.57% 22.70%
AA 31.43% 47.29% 14.87%
A 25.72% 41.85% 10.76%
BBB+ 22.26% 39.51% 8.79%
BBB 20.61% 38.61% 7.95%
BBB- 18.34% 37.91% 6.95%
BB 13.17% 36.86% 4.85%
B 6.79% 35.82% 2.43%
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Aegis ABS 2004-3 - EFFECT_RATE Report

ARM Prepay  125% PPC
FIX Prepay 50% PPC

Run To CALL

LIBOR = 20%

Period Date Effective Rate Net Funds Rate
Total

0 Aug27,04

1 Sep25,04 N/A N/A
2 Oct25,04 2360 6.84
3 Nov25,04 23.33 6.61
4 Dec25,04 23.29 6.83
5 Jan25,05 2300 6.60
6 Feb25,05 22.82 6.60
7 Mar25,05 23.03 7.30
8 Apr25,05 2243 6.59
9 May25,05 22.34 6.80
10 Jun25,05 21.99 6.58
11 Jul25,05 21.89 6.79
12 Aug25,05 21.52 6.57
13 Sep25,05 2129 6.57
14 Oct25,05 2118 6.78
15 Nov25,05 20.82 6.56
16 Dec25,05 20.73 8.77
17 Jan25,06 20.36 6.55
18 Feb25,06 20.14 6.54
19 Mar25,06 20.36 7.24
20 Apr25,06 19.69 6.54
21 May25,06 19.61 6.75
22 Jun25,06 19.25 6.53
23 Jul25,06 18.18 8.75
24 Aug25,06 20.22 792
25 Sep25,06 13.39 ‘ 7.90
26 Oct25,06 13.53 8.14
27 Nov25,06 13.20 7.86
28 Dec25,06 13.34 8.10
29 Jan25,07 13.02 7.82
30 Feb25,07 13.36 8.24
31 Mar25,07 14.05 9.09
32 Apr25,07 1317 8.19
33 May25,07 13.31 8.44
34 Jun25,07 12.97 8.14
35 Jul25,07 13.12 8.39
36 Aug25,07 13.30 8.61
37 Sep25,07 1272 8.58
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38
38
40
4
42
43
44
45
46
47
48
49
50
&1
52
53
54
85
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
7
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86

Oct25,07
Nov25,07
Dec25,07
Jan25,08
Feb25,08
Mar25,08
Apr25,08
May25,08
Jun25,08
Jui25,08

Aug25,08
Sep25,08
Oct25,08
Nov25,08
Dec25,08
Jan25,09
Feb25,09
Mar25,09
Apr25,09
May25,09
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
Jul25,10

Aug25,10
Sep25,10
Oct25,10
Nov25,10
Dec25,10
Jan25,11
Feb25,11
Mar25,11
Apr2511
May25,11
Jun25,11
Jui25,11

Aug25,11
Sep25,11
Oct25,1

12.89
12.54
12.71
12.36
12.69
1315
12.50
1267
123
12.49
1217
12.08
12.26
11.90
12.08
11.72
11.66
12.42
1149
11.67
11.32
11.48
8.29
8.26
8.50
8.19
8.43
8.13
8.09
8.93
8.03
8.27
7.97
8.20
79
7.88
8.1
782
8.05
7.77
7.74
8.54
7.68
7.91
763
7.86
7.58
7.55
7.78
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8.84
8.52
8.77
8.46
8.84
942
8.77
9.03
8.70
8.96
8.67
8.64
8.89
8.57
8.82
8.50
8.49
8.37
8.42
8.67
8.36
8.60
8.29
8.26
8.50
8.19
843
8.13
8.09
893
8.03
8.27
7.97
8.20
79
7.88
8.11
782
8.05
7.77
7.74
8.54
768
79N
7.63
7.86
7.58
7.55
7.78
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87
88
89
90
N
92
a3
94
95
96
97
98
99
100
101
102
103
104
105
106
107
108
103
10
m
112
13
14
115
116

Nov25,11
Dec25,11
Jan25,12
Feb25,12
Mar25,12
Apr25,12
May25,12
Jun25,12
Jul25,12
Aug25,12
Sep25,12
Oct25,12
Nov25,12
Dec25,12
Jan25,13
Feb25,13
Mar25,13
Apr25,13
May25,13
Jun25,13
Jul25,13
Aug25,13
Sep25,13
Oct25,13
Nov25,13
Dec25,13
Jan25,14
Feb25,14
Mar25,14
Apr25,14

7.50
7.73
745
7.43
791
7.38
7.60
7.33
7.56
7.29
.27
7.49
7.23
7.45
719
7.16
791
713
7.34
7.08

7.3
7.05
7.03
7.25

7.21
6.96
6.95
767
6.91
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7.50
773
7.45
743
791
7.38
7.60
7.33
7.56
7.28
7.27
7.49
7.23
745
7.19
7.16
7.91
713
7.34
7.08

73
7.06
7.03
7.25

7.21
6.96
6.95
7.67
6.91

Ut




Aegis ABS 2004-3 - EFFECT_RATE Report

ARM PREPAY 50%

FIX PREPAY 50%

Run To CALL

LIBOR = 20%

Period Date Effective Rate
Total

0 Aug27,04

1 Sep25,04 N/A
2 Oct25,04 23.36
3 Nov25,04 22.85
4 Dec25,04 22.60
5 Jan25,05 22.09
6 Feb25,05 21.71
7 Mar25,05 2176
8 Apr25,05 20.95
9 May25,05 20.71
10 Jun25,05 ° 2049
11 Jul25,05 19.95
12 Aug25,05 18.43
13 Sep25,05 19.06
14 Oct25,05 18.86
15 Nov25,05 18.37
16 Dec25,05 18.19
17 Jan25,06 17.71
18 Feb25,06 17.39
19 Mar25,06 17.60
20 Apr25,06 16.79
21 May25,06 16.67
22 Jun25,06 16.22
23 Jul25,06 16.13
24 Aug25,06 17.41
25 Sep25,06 12.34
26 0ct25,06 1249
27 Nov25,06 1214
28 Dec25,06 12.30
29 Jan25,07 11.95
30 Feb25,07 12.44
3 Mar25,07 13.24
32 Apr25,07 12.26
33 May25,07 1245
34 Jun25,07 12.09
35 Jul25,07 12.30
36 Aug25,07 12.67
37 Sep25,07 12.29
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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
7
72
73
74
7%
76
77
78
79
80
81
82
83
84
85
86

Oct25,07
Nov25,07
Dec25,07
Jan25,08
Feb25,08
Mar25,08
Apr25,08
May25,08
Jun25,08
Jui25,08

Aug25,08
Sep25,08
Oct25,08
Nov25,08
Dec25,08
Jan25,09
Feb25,09
Mar25,09
Apr25,09
May25,09
Jun25,09
Jul25,09

Aug25,09
Sep25,09
0ct25,09
Nov25,09
Dec25,09
Jan25,10
Feb25,10
Mar25,10
Apr25,10
May25,10
Jun25,10
Jui25,10

Aug25,10
Sep25,10
Cct25,10
Nov25,10
Dec25,10
Jan25,11
Feb25,11
Mar25,11
Apr25,11
May25,11
Jun25,11
Jul25,11

Aug25,11
Sep25,11
Oct25,11
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12.53
12.16
12.40
12.04
12.61
13.23
12.48
12.77
12.38
12.66
12.35
12.30
12.58
12.20
12.49
1211
1212
13.16
12.03
12.33
11.95
12.25
10.36
10.36
10.71
10.36
10.71
10.36
10.36
11.47
10.36
10.70
10.36
10.70
10.35
10.35
10.70
10.35
10.70
10.35
10.35
11.46
10.35
10.69
10.35
10.69
10.34
10.34
10.68

14



87

88

89

90

9

92

83

94

95

96

97

98

99

100
101
102
103
104
105
106
107
108
109
10
M
112
13
114
15
116
17
18
119
120
121
122
123
124
125
126
127
128
129
130
13
132
133
134
135

Nov25,11
Dec25,11
Jan25,12
Feb25,12
Mar25,12
Apr25,12
May25,12
Jun25,12
Jul25,12
Aug25,12
Sep25,12
Oct25,12
Nov25,12
Dec25,12
Jan25,13
Feb25,13
Mar25,13
Apr25,13
May25,13
Jun25,13
Jul25,13
Aug25,13
Sep25,13
Oct25,13
Nov25,13
Dec25,13
Jan25,14
Feb25,14
Mar25,14
Apr25,14
May25,14
Jun25,14
Jul25,14
Aug25,14
Sep25,14
Oct25,14
Nov25,14
Dec25,14
Jan25,15
Feb25,15
Mar25,15
Apr25,15
May25,15
Jun25,15
Jul25,15
Aug25,15
Sep25,15
Oct25,15
Nov25,15
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10.34
10.69
10.34
10.34
11.05
10.34
10.68
10.34
10.68
10.34
10.34
10.68
10.34
10.68
10.33
10.33
11.44
10.33
10.68
10.33
1068
10.33
10.33
10.68
10.33
10.67
10.33
10.33
11.44
10.33
10.67
10.33
10.67
10.33
10.33
1067
10.33
10.67
10.33
10.33
1143
10.33
10.67
10.33
10.67
10.33
10.33
10.67
10.33

1



136
137
138
139
140
141
142
143
144
145
146
147
148
149
160
151
152
153
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

Dec25,15
Jan25,16
Feb25,16
Mar25,16
Apr25,16
May25,16
Jun25,16
Jui25,16
Aug25,18
Sep25,16
Oct25,16
Nov25,16
Dec25,16
Jan25,17
Feb25,17
Mar25,17
Apr25,17
May25,17
Jun25,17
Jul25,17
Aug25,17
Sep25,17
Oct25,17
Nov25,17
Dec25,17
Jan25,18
Feb25,18
Mar25,18
Apr25,18
May25,18
Jun25,18
Jul25,18
Aug25,18
Sep25,18
Oct25,18
Nov25,18
Dec25,18
Jan25,19
Feb25,19
Mar25,19
Apr25,19
May25,19
Jun25,19
Jui25,18
Aug25,19
Sep25,18
Oct25,19
Nov25,19
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10.67
10.33
10.33
11.04
10.33
10.67
10.33
10.67
10.33
10.33
10.68
10.33
10.68
10.33
10.33
11.44
10.33
10.68
10.34
10.68
10.34
10.34
10.68
10.34
10.68
10.34
10.34
11.45
10.34
10.69
10.34
10.69
10.35
10.35
10.69
10.35
10.69
10.35
10.35
11.46
10.35
10.70
10.36
10.71
10.40
10.40
10.75
10.41
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This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solely t
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is prefiminary, limited in natu
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectus. U
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 acce
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oy CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affifiates. The preliminary d
ire and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as desc
inder no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any sale of
apted prior to the delivery of a final prospectus relating to the securites.
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lescription of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
cribed in any scenario. The above analysis alone is not intended to be a prospectus
securities in any jurisdiction in which such offer, solicitation or sale would be
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Disclaimer:

This material is provided to you solely for informational purposes, is intended for your use only and dc
solicitation of an offer or commitment, or any advice or recommendation, to enter into or conclude any
shown or otherwise). This material has been prepared by CSFB based on assumptions and parameters
that you (recipient) understand that those assumptions and parameters are not the only ones that might
apply in connection with the preparation of these materials or an assessment of the transaction describe
assumptions or parameters, or other market factors and other considerations, could result in different ¢
assessment of the transaction described above. Past performance should not be taken as an indication ¢
representation or warranty, express or implied is made regarding future performance. Opinions and es
information set forth above has been obtained from or based upon sources believed by CSFB to be reli
accuracy or completeness. This material does not purport to contain all of the information that an intes
parties should conduct their own investigation and analysis of the transaction(s) described in these mat
person receiving these materials should make an independent assessment of the merits of pursuing a tr:
consult their own professional advisors. CSFB may, from time to time, participate or invest in other fi
securities referred to herein, perform services for or solicit business from such issuers, and/or have a p«
derivatives thereof. Structured securities are complex instruments, typically involve a high degree of r
sophisticated investors who are capable of understanding and assuming the risks involved. The marke
by changes in economic, financial and political factors (including, but not limited to, spot and forward
market conditions and volatility and the credit quality of any issuer or reference issuer. Any investor i1
should conduct its own investigation and analysis of the product and consult with its own professional
a purchase.

IRE4



 and does not constitute an offer or commitment, a

ude any transaction (whether on the indicative terms
mmeters determined by it in good faith. It is important

t might reasonably have been selected or that could
lescribed above. A variety of other or additional

ferent contemporaneous good faith analyses or

cation or guarantee of future performance, and no

i and estimates may be changed without notice. The

» be reliable, but CSFB does not represent or warrant its
an interested party may desire. In all cases, interested
ese materials and of the data set forth in them. Each

ing a transaction described in these materials and should
other financing transactions with the issuers of the

ave a position or effect transactions in the securities or
ree of risk and are intended for sale only to

: market value of any structured security may be affected
orward interest and exchange rates), time to maturity,
vestor interested in purchasing a structured product
ssional advisers as to the risks involved in making such
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Aegis ABS 2004-4 - Price/Yield - B3

Balance $8,320,000.00 Delay 0 Index LIBOR_1MO| 1.6
Coupon 51 Dated 8/27/2004 Mult / Margin 1/3.50
Settle 8/27/2004 First Payment 9/25/2004 Cap / Floor 993/0
Disc Margin 50 PricingSpeed 55 PricingSpeed 60 PricingSpeed 65 PricingSpeed 70 PricingSpeed
Price Price Price Price Price
225.00 110.1764 108.5033 108.8953 108.3446 107.8450
250.00 108.0379 107.5129 107.0379 106.6070 106.2155
275.00 105.9525 105.5686 105.2207 104.9046 104.6170
300.00 103.8187 103.6691 103.4426 103.2364 103.0487
325.00 101.9350 101.8133 101.7027 101.6018 101.5099
b 350,00 - 100.0500 100:000 100.0000
375.00 98.3337 88.4302 98.5184
400.00 96.2708 96.4965 96.7027 96.8916 97.0646
42500 94,4739 94.8041 95.1064 95.3836 95.6378
450.00 92,7205 93.1500 93.5438 93.9054 94.2375
475.00 91.0094 91.5331 92.0141 §2.4564 92.8633
WAL 9.88 9.08 8.39 7.7 7.23
Mod Dumn 7.48 7.02 6.60 6.21 586
Principal Window 58-178 53-165 49-153 45 - 142 42-132
LIBOR_1MO 1.60 1.60 1.60 1.60 1.60
LIBOR_3MO 1.71 1.71 1.71 1.71 1.71
LIBOR_6MO 1.92 1.92 1.92 1.92 1.92
Prepay 50 PricingSpeed 55 PricingSpeed 60 PricingSpeed 65 PricingSpeed 70 PricingSpeed
No Prepays
Lockout and Penalties Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties
Prepay Penalty Haircut 0 0 0 0 0
Optional Redemption Call {Y) Call(Y) Call (Y) Call (Y) Call (Y}

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you s
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited i
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospec
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 br
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WAC 7.351966284 WAM 346
NET 6.844466 WALA 1

75 PricingSpeed 80 PricingSpeed 85 PricingSpeed 90 PricingSpeed 95 PricingSpeed 100 PricingSpeed 105 PricingSpeed

Price Price Price Price Price Price Price
107.4063 106.9966 106.6483 106.3154 106.0392 105.7852 105.5518
105.8713 105.5494 105.2756 105.0137 104.7962 104.5961 104.4121
104.3637 104.1267 103.9248 103.7316 103.5711 103.4233 103.2873
102.8830 102.7278 102 5955 102.4689 102.3635 1022665 1021772
101.4286 101.3524 101.2874 101.2251 101.1733 101.1255 101.0815

98.5967 98.6701 98.7330 98.7932 98.8435 98.8898 98.9325
97.2181 97.3624 97.4860 97.6045 97.7034 97.7947 97.8789
95.8638 96.0763 96.2587 96.4334 96.5796 96.7144 96.8388
94.5332 94.8116 95.0507 95.2798 95.4716 95.6487 95.8122
93.2259 93.5677 93.8616 94.1433 94.3794 945974 94,7987
6.76 6.33 597 583 5.35 5.09 4.86
5.55 525 5.00 476 456 4.38 421
39-124 37-118 37-110 37-103 37-98 37-93 37-88
1.60 1.60 1.60 1.60 1.60 1.60 1.60
1.7 1.71 1.71 1.71 1.71 1.71 1.71
1.92 1.92 1.92 1.92 1.92 192 . 1.92

75 PricingSpeed 80 PricingSpeed 85 PricingSpeed 90 PricingSpeed 95 PricingSpeed 100 PricingSpeed 105 PricingSpeed

Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties Exclude Penalties
0 0 0 0 0 0 0
Cali(Y) Call {Y) Call (Y) Call (Y) Call (Y) Call (Y) Call (Y)

solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiiates. The prelimin
n nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as
stus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any sa
e accepted prior to the delivery of a final prospectus relating to the securites.
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110 PricingSpeed 115 PricingSpeed 120 PricingSpeed 125 PricingSpe 130 PricingSpe 135 PricingSpe 140 PricingSpe 145 PricingSpe 150 PricingSpe

Price
105.3597
104.2607
103.1754
102.1036
101.0452
98.9677
97.9483
96.9414
95.9470

94.9649

4.67
4.07
37-84

1.60
1.71
192
110 PricingSpeed

Exclude Penalties
0
Call (Y)

Price
105.1889
104.1260
103.0758
102.0382

98.0101
97.0328
96.0672
95.1130

450
394
37-80

1.60
1.71
1.92
115 PricingSpeed

Exclude Penalties
0
Call (Y)

Price
105.0271
103.9983
102.9814
101.9761
100.9%

Price
104.8871
103.8877
102.8995
101.9222
100.9558

99,0548

99.0289
98.0689 98.1200
97.1198 97.1955
96.1815 96.2812
95.2540 95.3770
435 4.21
3.83 372
38-7638-73
1.60 16
1.71 1.71
1.92 1.92

Price
104.7573
103.7852
102.8236
101.8722
100.9311

99.0788
98.1675
97.2659
96.3739

954913

4.09
3.63
38-70

1.6
1.71
1.92

Price
104.6370
103.6902
102.7532
101.8259

99.1012
98.2116
97.3312
96.4599
955975

3.97
3.54
38-67

16
1.71
1.92

Price
104.5361
103.6104
102.6941
101.7870

98.2486
97.3861
96.5321
95.6867

3.87
3.46
38-64

16
1.7
1.92

Price Price
104.4466 104.3797
103.5397 103.4868
102.6417 102.6025
101.7525 101.7267
100.8720 100.8592

000000 > 100.0000.
99.1365 99.1490
98.2814 88.3061
97.4347 97.4712
96.5962 96.6442
95.7658 85.8251

379 373

34 3.35
38-61 38-59
16 1.6
1.71 1.74
1.92 1.92

120 PricingSpeed 125 PricingSpe 130 PricingSpe 135 PricingSpe 140 PricingSpe 145 PricingSpe 150 PricingSpe

Exclude Penalties Exclude Penalt Exclude Penalt Exclude Penalt Exclude Penalt Exclude Penalt Exclude Penalt

0

0

Call (¥) Call Y)

0
call (Y)

0
call (Y)

1ary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
5 described in any scenario. The above analysis alone is not intended to be a prospectus
ile of securities in any jurisdiction in which such offer, solicitation or sale would be

0
call (Y)
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0
call {Y)

0
Call (Y)
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Period
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1.92
2.0522
2.1583
2.2579
2.3628
2.4501
2.5425
2.6218
2.7207
2.7956
2.8773
2.9631
3.0278
3.1093
3.1961
3.2766
3.3594
3.4427
3.5238
3.5867

3.648
3.7065
3.7661

3.82

3.8725

3.944
4.0063
4.0755
4.1465
4.2055
42716

4.302
4.3311
4.3586

. 4.3857

4.4067
4.43
4.4791
4.5281
45776
4.6287
4.6753
4.7271
4.7499
4.7718
4.794
4.8131
4.8322

FWD Curve

1mo FWD 3 moFWD 6 mo FWD
1.6 1.71
1.7454 1.8521
1.8682 1.0858
1.9449 2.1255
2.1165 2.2441
2.3029 2.3219
2.3121 2.3817
2.3339 2.465
2.4947 2.5811
2.5642 2.6823
2.6588 2.7611
2.8115 2.8402
2.7971 2.8891
2.8836 2.9739
2.971 3.0611
3.0505 3.1433
3.1339 3.222
3.2178 3.3071
3.2965 3.3871
3.377 3.4659
3.4584 3.5485
3.5357 3.6256
3.616 3.6724
3.6924 3.713
3.6724 3.7519
3.7432 3.8251
3.8088 3.8878
3.8799 3.9613
3.949 4.0261
4.0099 4.0869
4.0728 4.1521
41364 4.218
4.2004 4.2791
4.2668 4.3427
4.3309 4.3408
4.3891 4.3357
4.2604 4.3264
43123 4.3793
4.3619 4.4286
4.4131 4.4818
4.4637 4.5288
45142 4.5769
4.5624 4.6302
4.6085 4.6739
4.6539 4.7191
4.7009 4.768
4.7466 4.769
4.7945 4.7671
4.7041 47626

4.851

1.611.7454 1.8682 1.¢
1.74 1.8521 1.9858 2.1
1.9375 2.0522 2.1583

233



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
96
96
97
98
99
100
101

4.7408
4.7812
4.8198

4.857
4.8951
4.9298
4.9661
5.0044
5.0408
5.0718
51074
5.0743
5.1045
5.1359
5.1661
5.1983
5.2286
5.2537
5.2825
5.3111
5.3393
5.3652
5.3923
5.3697
5.3958
5.4214
5.4426
5.4673
5.4908
5.5107

5.535
5.5562
5.5766
5.5987
5.6148
5.5647
5.5837

5.603
5.6192
5.6372
5.6546
5.6702
5.6872
5.7028
5.7204
5.7348
5.7493
5.7328

5.746
5.7596
5.7731
5.7862

4.7992
4.8384
4.8787
49127
4.9506
4.0898
5.023
5.0583
5.0958
5.1067
51175
5.1278
5.1578
5.1907
52198
5.2475
5.2801
5.3067
5.3344
5.362
5.3902
5.4005
54113
5.4191
5.4434
5.4696
5.4921
5.5135
5.5382
5.5587
5.5813
5.6039
5.6241
5.62
5.615
5.6097
5.6278
5.6469
5.6643
5.6806
5.6978
5.7139
5.7322
5.7462
5.7621
5.7668
5.7704
5.7739
5.7876
5.801
5.8156
5.8265

4.8853
4.9242

4.965
4.9997
5.0362
5.0741
5.0977

5121
5.1469
5.1656
5.1888
5.2085
5.2364
5.2673
5.2978
5.3268
5.3582
5.3844
5.4043
5.4243
5.4424
5.4592
5.4776
5.4937

5.516
5.5418
5.5632
5.5866
5.6103
5.6312
5.6407
5.6494
5.6572
5.6641
5.6718
5.6776
5.6946
5.7134
5.7297
5.7486
5.7634
5.7799
5.7914
5.8005
5.8105
5.8204
5.8285
5.8384
5.8497
5.8621
5.8744
5.8877

2. "2,



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

5.7999
5.8099
5.8228
5.8332
5.8457

5.856
5.8668
5.9261
5.9361
5.9481
5.9575
5.9664
5.9765
5.9834
5.9933

6.001
6.0097
6.0172
6.0266
6.0097

5.8381
5.8525
5.8632
58735
5.8851
5.9135
5.9392
5.9677
5.9762
5.9868
5.9973
6.0053
6.0139
6.0244
6.0323
6.0398
6.0496
6.0486
6.0482
6.0473

5.899
5.9132
5.9331
5.9508
5.9722
5.9898
6.0084
6.0279
6.0361
6.0457
6.0565
6.0642
6.0726
6.0822
6.0871
6.0904
6.0051
6.0974

6.101
6.1039

229



154
155
156
157

158

159
160
161
162
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
190
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205

73



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

a1



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

%

-



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
382
383
354
355
356
357
358
359
360

231



3449 2.1165 2.3029 2.3121 2.3339 2.4947 2.5642 2.6588 2.8115 2.7971 2.8836 2.971 3.0505 3.1339 3.
1255 2.2441 2.3219 2.3817 2.465 2.5811 2.6823 2.7611 2.8402 2.8891 2.9739 3.0611 3.1433 3.222 3.3
2.2579 2.3628 2.4591 2.5425 2.6218 2.7207 2.7956 2.8773 2.9631 3.0278 3.1093 3.1961 3.2766 3.359

246



2178 3.2965 3.377 3.4584 3.5357 3.616 3.6924 3.6724 3.7432 3.8088 3.8799 3.949 4.0099 4.0728 4.1.
3071 3.3871 3.4659 3.5485 3.6256 3.6724 3.713 3.7519 3.8251 3.8878 3.9613 4.0261 4.0869 4.1521 4..
)4 3.4427 3.5238 3.5867 3.648 3.7065 3.7661 3.82 3.8725 3.944 4.0063 4.0755 4.1465 4.2055 4.2716 4

4 ¢



364 4.2004 4.2668 4.3309 4.3891 4.2604 4.3123 4.3619 4.4131 4.4637 4.5142 4.5624 4.6085 4.6539 4
218 4.2791 4.3427 4.3408 4.3357 4.3264 4.3793 4.4286 4.4818 4.5288 4.5769 4.6302 4.6739 4.7191 4.
1.302 4.3311 4.3586 4.3857 4.4067 4.43 4.4791 4.5281 4.5776 4.6287 4.6753 4.7271 4.7499 47718 4.7

o "™



.7009 4.7466 4.7945 47041 4.7408 4.7812 4.8198 4.857 4.8951 4.9298 4.9661 5.0044 5.0408 5.0718 ¢
.768 4.769 4.7671 4.7626 4.7992 4.8384 4.8787 4.9127 4.9506 4.9898 5.023 5.0583 5.0958 5.1067 5.1
794 4.8131 4.8322 4.851 4.8853 4.9242 4.965 4.9997 5.0362 5.0741 5.0977 5.121 5.1469 5.1656 5.188



5.1074 5.0743 5.1045 5.1359 5.1661 5.1983 5.2286 5.2537 5.2825 5.3111 5.3393 5.3652 5.3923 5.369"
1755.1278 5.1578 5.1907 5.2198 5.2475 5.2801 5.3067 5.3344 5.362 5.3902 5.4005 5.4113 5.4191 5.
i8 5.2085 5.2364 5.2673 5.2978 5.3268 5.3582 5.3844 5.4043 5.4243 5.4424 5.4592 5.4776 5.4937 5.5

244



7 5.3958 5.4214 5.4426 5.4673 5.4908 5.5107 5.535 5.5562 5.5766 5.5987 5.6148 5.5647 5.5837 5.603
4434 5.4696 5.4921 5.5135 5.5382 5.5587 5.5813 5.6039 5.6241 5.62 5.615 5.6097 5.6278 5.6469 5.66
16 5.5418 5.5632 5.5866 5.6103 5.6312 5.6407 5.6494 5.6572 5.6641 5.6718 5.6776 5.6946 5.7134 5.7



35.6192 5.6372 5.6546 5.6702 5.6872 5.7028 5.7204 5.7348 5.7493 5.7328 5.746 5.7596 5.7731 5.786:
343 5.6806 5.6978 5.7139 5.7322 5.7462 5.7621 5.7668 5.7704 5.7739 5.7876 5.801 5.8156 5.8265 5.8
7297 5.7486 5.7634 5.7799 5.7914 5.8005 5.8105 5.8204 5.8285 5.8384 5.8497 5.8621 5.8744 5.8877 ¢

24



25.7999 5.8099 5.8228 5.8332 5.8457 5.856 5.8668 5.9261 5.9361 5.9481 5.9575 5.9664 5.9765 5.98"
381 5.8525 5.8632 5.8735 5.8851 5.9135 5.9392 5.9677 5.9762 5.9868 5.9973 6.0053 6.0139 6.0244 6
3.899 5.9132 5.9331 5.9508 5.9722 5.9898 6.0084 6.0279 6.0361 6.0457 6.0565 6.0642 6.0726 6.0822

2Lud



34 5.9933 6.001 6.0097 6.0172 6.0266 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.00
.0323 6.0398 6.0496 6.0486 6.0482 6.0473 6.0473 6.0473 6.0473 6.0473 6.0473 6.0473 6.0473 6.0473
6.0871 6.0904 6.0951 6.0974 6.101 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039

Ty



7 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097 6.0C
3.04736.0473 6.0473 6.04736.0473 6.04736.0473 6.0473 6.04736.04736.0473 6.0473 6.0473 6.047:
3.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.103¢

244



7 6.0097 6.0097 6.0097 6.0097 6.0097 6.0097
3.04736.0473 6.0473 6.0473 6.0473 6.0473 6.
3.1039 6.1039 6.1039 6.1039 6.1039 6.1039 6.

2€6



Aegis ABS 2004-4 - Price/Yield - NIM

Balance
Coupon
Settle

Price = 99.8451

75 PricingSpeed

100 PricingSpeed

125 PricingSpeed

150 PricingSpeed

200 PricingSpeed

Default

Loss Severity
Servicer Advances
Liquidation Lag
Deling

Optionat Redemption

$44,300,000.00
5
8/31/2004
DEFAL
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
5.25 525 5.25 5.25
0.82 0.83 0.83 0.84
0.00% 0.00% 0.00% 0.00%
2.60% 347% 433% 5.20%
525 525 5.25 525
0.82 0.83 0.83 0.84
0.00% 0.00% 0.00% 0.00%
2.60% 3.47% 4.33% 5.20%
5.25 525 5.25 5.25
0.83 0.83 0.84 0.84
0.00% 0.00% 0.00% 0.00%
2.58% 3.41% 4.22% 5.02%
525 5.25 525 5.24
0.83 0.84 0.85 0.86
0.00% 0.00% 0.00% 0.00%
247% 3.16% 3.81% 4.41%
5.24 523 5.22 5.21
0.87 0.93 1.00 1.06
0.00% 0.00% 0.00% 0.00%
1.98% 247% 2.86% 3.21%
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call {N) Call (N) Call (N)

Yield Curve Mat 1MO 6MO

Yid1.131

62

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, fimited
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospe
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 |

Generated by Intex Dealmaker 8/31/2004 10:25 AM

15\



JLTS

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
525 5.24 Yield
0.84 0.85 0.87 WAL for Princ Pmts
0.00% 0.00% 0.00% Principal Writedown
6.07% 6.94% Total Collat Loss (Collat Maturity)

5.25 5.24
0.85 0.85

Yield
WAL for Princ Pmts

0.00% 0.00% : Principal Writedown
6.03% 6.85% 9.93%| Total Collat Loss (Collat Maturity)
5.24 4 3 Yield
0.85} WAL for Princ Pmts
0.00% Principal Writedown
5.71% Total Collat Loss {Collat Maturity)
5.22) Yield
1.02 WAL for Princ Pmts
0.00% 3 Principal Writedown
4.98%| -+ %} Total Collat Loss (Collat Maturity)
520 ' Yield
113 119} WAL for Princ Pmts

0.00% 0.00%} Principal Writedown
3.54% 3.84% Total Collat Loss (Collat Maturity)
175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N Call (N) Call (N) Call(N)

solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The prefiminary ¢
in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as dest
sctus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any sale of
be accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:25 AM
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Jescription of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
cribed in any scenario. The above analysis alone is not intended to be a prospectus
“securities in any jurisdiction in which such offer, solicitation or sale would be

Generated by Intex Dealmaker 8/31/2004 10:25 AM
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5.00
Settle 8/31/2004
Price 25CPR 30CPR 35CPR
Yield Yield Yield
99.8451 5.25 525 5.24
WAL for Princ Pmts 0.84 0.85 0.86
Principal Writedown 0.00% 0.00% 0.00%
Total Collat Loss (Collat Maturity) 3.08% 3.08% 3.08%
LIBOR_1MO 161... 1.61... 161...
LIBOR_3MO 174 ... 174... 174 ...
LIBOR_6MO 1.9375. .. 1.9375. .. 1.9375. ..
Prepay 25CPR 30 CPR 35CPR
No Prepays
Lockout and Penalties Include Penalties Include Penalties Include Penalties
Prepay Penalty Haircut 0 0 0
Default 100 PricingSpeed 100 PricingSpeed 100 PricingSpeed
Loss Severity 40% 40% 40%
Servicer Advances 100% 100% 100%
Liquidation Lag 0 0 0
Deling 100% 100% 100%
Optional Redemption Call (N) Call (N}

Call (N)

Yield Curve Mat 1MO 6MO
Yid1.13 162

This information is being provided in response to your specific request for information. The information has been prepared and fu
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preli
and any investment decision with respect to the security should be made by you based solely upon the information contained in t
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nor may «

Generated by Intex Dealmaker 8/31/2004 10:25 AM



40 CPR
Yield
5.24

0.88
0.00%
3.08%

161...
1.74 ..
1.9375. ..
40CPR

Include Penalties
0

100 PricingSpeed
40%

100%

0

100%

Call (N)

irnished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The prel
iminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actualty perfor
the final prospectus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be an
an offer to buy be accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:25 AM
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liminary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
m as described in any scenario. The above analysis alone is not intended to be a prospectus
1y sale of securities in any jurisdiction in which such offer, solicitation or sale would be

Generated by Intex Deaimaker 8/31/2004 10:25 AM
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance
Coupon

Settle

Price

= 99.8451

100bp, 75 PricingSpeed

100bp, 100 PricingSpeed

100bp, 125 PricingSpeed

100bp, 150 PricingSpeed

100bp, 200 PricingSpeed

Default

Loss Severity
Servicer Advances
Liquidation Lag
Deling

Optional Redemption

Yield Curve

$44,300,000.00
5.00
8/31/2004
DEFAL
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
524 5.24 524 5.24
0.85 0.86 0.86 0.87
0.00% 0.00% 0.00% 0.00%
2.60% 3.47% 4.33% 5.20%
525 524 5.24 524
0.84 0.85 0.86 0.86
0.00% 0.00% 0.00% 0.00%
2.60% 347% 4.33% 5.20%
5.25 525 5.24 5.24
0.84 0.84 0.85 0.86
0.00% 0.00% 0.00% 0.00%
2.58% 3.41% 4.22% 5.02%
5.25 525 5.25 5.24
0.83 0.84 0.85 0.86
0.00% 0.00% 0.00% 0.00%
247% 317% 3.81% 4.41%
5.25 525 5.24 5.23
0.83 0.84 0.89 0.95
0.00% 0.00% 0.00% 0.00%
1.98% 247% 2.86% 321%
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call (N) Call (N) Call {N)
Mat 1MO 6MO
Yid1.131.62

This information is being provided in response to your specific request for information. The information has been prepared and fumished to you sol
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited in r
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectu:
uniawful 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 <

Generated by Intex Dealmaker 8/31/2004 10:25 AM



JLTS
300 PricingSpeed
RSNy Yield

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed
524 5.24 310

0.88 0.89 WAL for Princ Pmts
0.00% 0.00% Principal Writedown
6.07% 6.94% [+ %] Total Collat Loss (Collat Maturity)

5.24 5.24 Yield

0.87 0.89 WAL for Princ Pmts
0.00% 0.00% Principal Writedown
6.03% £6.85% | Total Collat Loss {Collat Maturity)

524} Yield
0.87|’; WAL for Princ Pmts
0.00%| Principal Writedown
572%] - | Total Collat Loss (Collat Maturity)
5.22f Yield
099 WAL for Princ Pmts
0.00%} Principal Writedown
4.98%{.. " Total Collat Loss {Collat Maturity)
522 Yield
1.00 WAL for Princ Pmts
0.00% ) Principal Writedown
3.54% %| Total Collat Loss (Collat Maturity)
175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call (N) Call (N) Call (N)

ely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The prefiminary desc
nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as describ
s. Under no circumstances shall the information presented constitute an offer to sell or slicitation of an offer to by nor shall there be any sale of sec
accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:25 AM
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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
curities in any jurisdiction in which such offer, solicitation or sale would be
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance
Coupon

Settle

Price

= 99.8451

200bp, 75 PricingSpeed

200bp, 100 PricingSpeed

200bp, 125 PricingSpeed

200bp, 150 PricingSpeed

200bp, 200 PricingSpeed

Default

Loss Severity
Servicer Advances
Liquidation Lag
Deling

Optional Redemption

Yield Curve

$44,300,000.00
5.00
8/31/2004
DEFAL
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
524 5.24 523 5.23
0.88 0.89 0.90 0.91
0.00% 0.00% 0.00% 0.00%
2.60% 347% 4.33% 5.20%
524 5.24 5.24 524
0.87 0.87 0.88 0.89
0.00% 0.00% 0.00% 0.00%
2.60% 3.47% 4.33% 5.20%
5.24 5.24 5.24 5.24
0.85 0.86 0.87 0.88
0.00% 0.00% 0.00% 0.00%
2.58% 3.41% 4.22% 5.02%
525 525 524 5.24
0.84 0.84 0.85 0.87
0.00% 0.00% 0.00% 0.00%
2.47% 3.17% 3.81% 4.41%
525 5.25 5.25 5.25
0.81 0.81 0.82 0.85
0.00% 0.00% 0.00% 0.00%
1.98% 247% 2.86% 3.21%
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call (N) Call (N) Call (N)
Mat 1MO 6MO
Yid1.131.62

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you solt
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited in r
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospectu:
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 ¢
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JLTS

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
5.23 5.18|. 8 55 Yield
0.93 1.31f : WAL for Princ Pmts
0.00% 0.00%|: Principat Writedown
6.07% 6.94%| Total Collat Loss (Collat Maturity)

521" Yield
1.05 WAL for Princ Pmts
0.00%}" Principal Writedown
6.03%}: ] Total Collat Loss (Collat Maturity)
520 Yield
1.14 WAL for Princ Pmts
0.00% 5 Principal Writedown
5.72%}: o{ Total Collat Loss (Collat Maturity)
522 Yield
1.00(- WAL for Princ Pmts
0.00%}. - : Principal Writedown
4.98%|." | Total Collat Loss (Collat Maturity)
5.24 ' Yield
0.90 WAL for Princ Pmts
0.00% Principal Writedown
3.54% Total Collat Loss (Collat Maturity)
175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call (N) Call (N) Call (N)

ely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The preliminary desc
nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as describ
s. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any sale of sec
accepted prior to the delivery of a final prospectus relating to the securites.
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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
curities in any jurisdiction in which such offer, solicitation or sale would be
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance
Coupon
Settle

Price = 99.8451

75 PricingSpeed

100 PricingSpeed

125 PricingSpeed

150 PricingSpeed

200 PricingSpeed

Default

Loss Severity
Servicer Advances
Liguidation Lag
Deling

Optional Redemption

$44,300,000.00

DEFAL
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
5.24 5.24 5.24 523
0.86 0.87 0.90 0.92
0.00% 0.00% 0.00% 0.00%
2.60% 3.47% 4.33% 5.20%
5.24 5.24 5.23 5.23
0.86 0.88 0.91 0.95
0.00% 0.00% 0.00% 0.00%
2.60% 347% 4.33% 5.20%
524 5.24 522 517
0.86 089 0.97 142
0.00% 0.00% 0.00% 0.00%
2.60% 3.45% 4.29% 511%
524 5.22 519 5.16
0.87 0.97 1.24 163
0.00% 0.00% 0.00% 0.00%
2.54% 3.35% 4.07% 4.76%
521 520 5.18 5147
1.05 147 1.30 1.44
0.00% 0.00% 0.00% 0.00%
2.17% 2.76% 3.31% 377%
75 PricingSpeed 100 PricingSpeed 125 PricingSpeed 150 PricingSpeed
45% 45% 45% 45%
100% 100% 100% 100%
0 0 0 0
100% 100% 100% 100%
Call (N) Call (N} Call (N) Call (N)

Yield Curve Mat 1MO 6MO

Yid 1.13 1.62

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

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
5.22 519 511f e gl Yield
0.96 1.21 34 WAL for Princ Pmts
0.00% 0.00% Principal Writedown
6.07% 6.94% Total Collat Loss (Collat Maturity)
517 : Yield
1.48 WAL for Princ Pmts
0.00% , Principal Writedown
6.07% Total Collat Loss (Collat Maturity)
513].° ) Yield
2.32| WAL for Princ Pmts

0.00%}: % Principal Writedown
5.93%|. %] Total Collat Loss (Collat Maturity)
097} Yield
11y WAL for Princ Pmts

175 PricingSpeed 200 PricingSpeed 250 PricingSpeed 300 PricingSpeed
45% 45% 45% 45%

100% 100% 100% 100%

0 0 0 0

100% 100% 100% 100%

Call (N) Call (N) Call (N) Call (N)

Principal Writedown

.| Total Collat Loss {Collat Maturity)

Yield
WAL for Princ Pmts
Principal Writedown

‘Ij Total Collat Loss (Collat Maturity)

solely by CREDIT SUISSE FIRST BOSTON CORPORATION {CSFBC} and not the Issuer of the Securities or any of its affiliates. The preliminary ¢
in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as dest
:ctus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any sale of
be accepted prior to the delivery of a final prospectus relating to the securites.
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arm RAMP  FIXRAMP

1 0 0
2 0 0
3 0 0
4 0 0
5 0 0
6 0 0
1 7 0.015624876 0.016927056
2 8 0.031250026 0.033854194
3 9 0.046875002  0.05078125
4 10 0.062499978 0.067708306
5 11 0078125028 0.084635444
6 12 0.093750004  0.1015625
7 13 0.093750004  0.1015625

14 0.093750004  0.1015625
15 0.093750004  0.1015625
16 0.093750004  0.1015625
17 0.093750004  0.1015625
18 0093750004  0.1015625
19 0.104166679 0.112847231
20 0.114583355 0.124131963
21 012500003 0.135416684
22 0.135416705 0.146701425
23 0.145833306 0.157986075
24 0.156249981 0.169270806
25 0.156249981 0.169270806
26 0.156248981 0.169270806
27 0.156249381 0.169270806
28 0.156249981 0.169270806
29 0.156249981 0.169270806
30 0.156249981 0.169270806
31 0.156249981 0.169270806
32 0.156249981 0.169270806
33 0.156249981 0.169270806
34 0.156249981 0.169270806

Jescription of the under-lying a¢ 35 0.156245981 0.169270806
cribed in any scenario. The ab¢ 36 0.156249981 0.169270806
“securities in any jurisdiction in 37 0.156249981 0.169270806

38 0.156249981 0.169270806
39 0.156249981 0.169270806
40 0.156249981 0.169270806
41 0.156249981 0.169270806
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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
7
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86
87
88
83
90
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0.156249981
0.151041681
0.145833306
0.140625006
0.135416705
0.13020833
0.12500003
0.12500003
0.12500003
0.12500003
0.12500003
0.12500003
0.12500003
0119791655
0.114583355
0.109374979
0.104166679
0.088958304
0.093750004
0.088541704
0.083333328
0.078125028
0.072916653
0.067708353
0.062499978
0.057291677
0.052083302
0.046875002
0.041666702
0.036458326
0.031250026
0.026641651
0.020833351
0.015624976
0.010416675
0.0052083

O OO OO0 C OO0 O O o oo

0.169270806
0.163628481
0.157986075
015234375
0146701425
0.141053019
0.135416694
0.135416694
0.135416694
0135416694
0.135416694
0.135416694
0.135416694
0129774288
0.124131963
0.118489556
0.112847231
0.107204825
0.1015625
0.095920175
0.090277769
0.084635444
0.078993038
0.073350713
0.067708306
0.062065981
0.056423575
0.05078125
0.045138925
0.038496519
0.033854194
0.028211788
0.022569463
0.016927056
0.011284731
0.005642325

OO O O O O O O O o o O o

whb
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189
190
19

192
193
194

195
196

197
198
193
200
201

202
203
204
205
206
207

208
209

210
AR

212

213

214

215
216
217

218
219

220
221

222

223
224

225

226
227

228
229
230
23

232
233

234
235

236
237
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238
239
240
241
242

243
244
245
246
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
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287
288
289
290
231

292
293
294
295
296

297
298
298
300
301

302
303
304
305
306
307
308
309
310
3N

312

313

314

35

316

317

318
319

320
321

322
323
324

325
326
327
328
329
330
33N

332

333
334
336
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336
337

338
339
340
3

342
343
344
345

346
347

348

349
350
351

352
353
354

355

356
357
358
359
360
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Aegis ABS 2004-4 - CashflowsNIM

Period Date Principal Interest Cash Flow  Balance Sched Princ  Unsched Princ  Prepay Penalty

Total 44,300,000.00 1,830,453.78 46,130,4563.78 0 44,300,000.00 0
0 27-Aug-04 0 0 0 44,300,000.00 0 0 0
1 25-Sep-04 250165141 153,819.44 2,655470.85 41,798,348.59 0 2,501,651.41 0
2 25-0ct-04 240397956 17415979 2,578,139.35 39,394,363.03 0 2,403979.56 0
3 25-Nov-04 240529811 16414320 256944131 36,989,070.92 0 2,405,298.11 0
4 25-Dec04 239842494 15412113 2,552,546.07 34,590,645.98 0 2,398,424.94 0
5 25-Jan05 2380,553.27 144,12769 2524,680.96 32,210,092.72 0 2,380,553.27 0
6 25-Feb-05 2,398,546.60 134,208.72 2532,755.32 29,811,546.12 0 2,398,546.60 0
7 25-Mar05 2428,311.57 12421478 2552526.35 27,383,234.55 0 2,428,311.57 0
8 25-Apr-05 236651845 114,096.81 2,480,615.26 25,016,716.10 0 2,366,518.45 0
9 25-May-05 238989301 10423632 2,484,129.33 22,626,823.09 0 2,389,893.01 0
10 25-Jun-05 2,376,568.84  94,278.43 2470,847.27 20,250,254.25 0 2,376,568.84 0
11 25-Jul-05 2,380,143.82  84,376.06 2464519.88 17,870,110.43 0 2,380,143.82 0
12 25-Aug05 2,316,000.97 7445879 2,380,459.76 15,554,109.46 0 2,316,000.97 0
13 25-Sep05 217233069  64,808.79 2,237,139.48 13,381,778.76 0 2,172,330.69 0
14 25-0ct-05 2,054,998.10 5575741 2110,755.51 11,326,780.67 0 2,054,998.10 0
15 25-Nov-05 1,839,553.87  47,19492 1,886,74879 9,487,226.80 0 1,839,553.87 0
16 25-Dec05 1,687,160.50  39,530.11 1,726,690.61 7,800,066.30 0 1,687,160.50 0
17 25-Jan06 156549145 3250028 1,597,991.72 6,234,574.86 0 1,565,491.45 0
18 25-Feb-06 1,461,157.60 2597740 1,487,135.00 4,773417.25 0 1,461,157.60 0
19 25-Mar06 1460,255.84  19,889.24 1480,145.08 3,313,161.41 0 1,460,255.84 0
20 25-Apr-06 1357,40091  13.804.84 137120574 1955760.51 0 1,357,400.91 0
21 25-May-06 1,331,607.15 8,149.00 1339756.16  624,153.35 0 1,331,607.15 0
22 25-Jun-06  624,153.35 2,60084  626,753.99 0 0 624,153.35 0

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

0

ely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The preliminary descri|
1ature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity will actually perform as describec
s. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shell there be any sale of secut

0

O OO0 O O 0O OO0 000000 0O o000 0O0ooo0o

O O O 0O O OO0 OO0 0O O O 000 OO0 o000 o oo

accepted prior to the delivery of a final prospectus relating to the securites.

Accrued Interest
1,830,453.78

0
153,819.44
174,159.79
164,143.20
154,121.13
144,127 .69
134,208.72
124,214.78
114,096.81
104,236.32

94,278.43
84,376.06
74,458.79
64,808.79
56,757 .41
47,194.92
39,530.11
32,500.28
25,977.40
19,889.24
13,804.84

8,149.00

2,600.64

Interest Shortfall

Generated by Intex Dealmaker 8/31/2004 10:31 AM

0

O O O O O O O O O O O O O O O O O o O oo o oo o

Accum Interest Shortfall

O O O O O O O O O OO OO OO O OOOooo o O

ol X7



a

Coupon  Effective Coupon

M G G v A OO O
(S IS ) IS IS TN IS BN IS NS NS NS IS TS IS NS IS N B S NS IS RN R & ) R e

ption of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
1in any scenario. The above analysis alone is not intended to be a prospectus
rities in any jurisdiction in which such offer, solicitation or sale would be
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Aegis 2004-4

FOR INTERNAL DISTIBUTION ONLY

Prepayment Speed 100% Pricing 100% Pricing
Losses CDR CDR
Loss Severity 60% 60%
Lag 6 6
LIBOR FWD FWD + 200
Triggers Fail Fail
Optional Redemption To Maturity To Maturity
Class B1

WAL 14.10 14.40
Cum Loss 12.58% 11.56%
Cum Default 20.86% 19.17%
CDR Multiple 7.48 CDR 6.75 CDR
Writedown 0.00% 0.00%
Class B2

WAL 14.31 14.55
Cum Loss 11.72% 10.79%
Cum Defauit 19.44% 17.89%
CDR Muitiple 6.87 CDR 6.22 CDR
Writedown 0.00% 0.00%
Class B3

WAL 14,57 14.57
Cum Loss 11.13% 10.25%
Cum Defauit 18.46% 17.00%
CDR Multiple 6.46 CDR 5.86 CDR
Writedown 0.00% 0.00%

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

2



‘ormation has been prepared and furnished to you solely by

»r any of its affiliates. The preliminary description of the under-
the Issuer or its affiliiates in connection with the proposed
npletion or amendment. CSFBC makes no representation that
lysis alone is not intended to be a prospectus and any
information contained in the final prospectus. Under no

fer to by nor shall there be any sale of securities in

or qualification under the securities laws of such

very of a final prospectus relating to the securites.
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance
Coupon
Settle

Price = 99.8167

This information is being provided in response to your specific request for information. The information has been preparec
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein
and any investment decision with respect to the security should be made by you based solely upon the information contai
uniawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold n¢

85%

100%

115%

130%

150%

$44,300,000.00
5
8/31/2004

100%

5.27

0.88

09/25/2004 - 12/25/2006
0.00%

5.00%

1.60%

525

0.99

09/25/2004 - 12/25/2011
0.00%

5.00%

4.86%

5.23

1.14

09/25/2004 - 06/25/2011
0.00%

4.99%

4.78%

522

1.20

09/25/2004 - 12/25/2010
0.00%

4.83%

4.66%

5.22

1.22

09/25/2004 - 01/25/2010
0.00%

4.52%

4.30%
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DEFAULT
125% 150% 175% ~ 200%
5.20 5155 S 2046
133 2.20 : 069
09/25/2004 - 08/25/2013 09/25/2004 - 04/25/2017 ?09/25/2004 05125/2007
0.00% ; L 2042%
6.25% ~10.00%
6.22% - 10.00%
BAB 2034
156 o089
09/25/2004 - 03/25/2014. 09/25/2004 06/25/2007
0.00% S 2035%
‘ . 998%
Ny ",9.’98%
2003
089
09/25/2004‘ 06/25/2007
© 2018%
2 951%
951%
L. -19.88!
069
109/25/2004 06/25/2007
: ©20.05%
o 8.89%

125/2004 - 06/25/2007

S 19.98%
©801%
- 801%

d and fumished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of it
1is prefiminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity
ined in the final prospectus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by r
or may an offer to buy be accepted prior to the delivery of a final prospectus relating to the securites.
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Yield

WAL for Princ Pmts
Principal Window

Principal Writedown

. Total Collat Loss (NIM Life)
: Total Collat Loss (NIM Residual Life)
: Yield
WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

Total Colfat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

; Total Collat Loss (NIM Life)
2%: Total Collat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life}

Total Collat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life}

Total Collat Loss (NIM Residual Life)

s affiliates. The prefiminary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
y will actually perform as described in any scenario. The above analysis alone is not intended to be a prospectus
10r shall there be any sale of securities in any jurisdiction in which such offer, solicitation or sale would be
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TIAA NIM CASH FLOW TEMPLATE

1% (

(A} (B) (A)-(8)=(C) (D) (E) (F) (G)
Forward LIBOR Curves Gross Excess - Losses = Net Excess +Cap LIBOR Cap Notional  + Prepay Penalties + O/C Rel/Deposits - NIM Interest
Total
Underlying Total Prepayment 0/IC
Distribution Deal Collateral 1 Month 3IMonth 6 Month Gross Excess Realized Net Excess Cap LIBOR Cap Penalty Releases (+)/ Interest
Date Age Balance LIBOR LIBOR LIBOR Spread Loss Amount Spread Cash Flow Notional Cash Flow Deposits (-) Paid

25-Aug-04 0 831,690,751.93 0 0 0 0
25-Sep-04 1 826,164,064.77 16 1.7 1.92 o} 2,543,666.87 s} 0 95,788.00 o} 153,819.44
25-Oct-04 2 818,900,508.33 1.7454 1.8521 2.0522 o] 2,406,559.50 o] 0 126,695.04 o} 174,275.11
25-Nov-04 3 809.889,054.13 1.8682 1.9858 2.1583 0 2,388,863.15 0 0 157,762.99 0 164,446.03
25-Dec-04 4 799,122,362.48 1.9449 21255 2.2579 0 2,376,896.21 o} 0 189,144.28 0 154,520.28
25-Jan-05 5 786,495,479.04 2.1165 2.2441 2.3628 0 2,345,084.82 o] 0 223,124.99 0 144,472.28
25-Feb-05 6 772,037.871.35 2.3029 2.3219 2.4591 0 2,322,865.94 0 0 256,589.68 0 134,373.37
25-Mar-05 7 755,793.078.96 2.3121 2.3817 2.5425 0 2,320,535.70 0 0 289,373.17 0 124,185.53
25-Apr-05 8 737.818,320.34 2.3339 2.465 26218 0 2,220,359.55 0 Q 321,189.97 0 113.828.35
25-May-05 9 718,166,358.51 2.4947 2.5811 2.7207 6,660.24 2,173,432.39 0 o} 352,125.77 0 103,712.84
25-Jun-05 10 696,819,729.00 2.5642 2.6823 2.7956 32,850.45 2,063,908.44 0 0 383,951.69 0 93,621.82
25-Jul-05 1" 673,748,945.45 2.6588 2.7611 28773 88,552.29 1,956,058.20 0 0 412,031.05 0 83,812.49
25-Aug-05 12 651,038,073.37 28115 2.8402 2.9631 173,308.62 1,782,219.06 4] o} 342,693.11 0 74,294.67
25-Sep-05 13 629,229,033.15 2.7971 2.8891 3.0278 276,709.87 1,604,565.00 [¢] 0 332,704.94 0 65,750.43
25-Oct-05 14  608,229,099.76 2.8836 2.9739 3.1093 388,148.68 1,437,782.78 0 0 324,069.62 0 57,952.43
25-Nov-05 15 588,018,030.56 2971 3.0611 3.1961 497,685.88 1,242,075.90 0 0 314,700.78 0 50,852.85
25-Dec-05 16 568,393.425.07 3.0505 3.1433 3.2766 598,826.85 1,090.473.21 0 0 305,542.19 [¢] 44,578.17
25-Jan-06 17 543,344,115.90 3.1339 3.222 3.35%94 689,672.58 918,731.55 0 0 296,592.09 0 38,947.18
25-Feb-06 18  530,860,183.30 3.2178 3.3071 3.4427 769,470.55 776,271.67 0 0 287,849.71 0 34,046.59
25-Mar-06 19 512,932,696.79 3.2965 3.3871 3.5238 837,679.46 695,204.16 0 0 279,314.69 0 29,758.17
25-Apr-06 20  495,553,203.97 3.377 3.4659 3.5867 894,230.94 532,802.30 0 0 270,986.95 0 25,821.67
25-May-06 21 478,713,137.75 3.4584 3.5485 3.648 939,628.46 445,235.55 0 0 262,866.42 o} 22,588.58
25-Jun-06 22  462,382,462.49 3.5357 3.6256 3.7065 974,680.00 341,232.24 0 0 255,015.41 0 19,736.51

25-Jul-06 23 435,834,784.80 3.616 3.6724 3.7661 1,000,341.56 282,410.98 ] 0 515,421.14 0 17,347.70
25-Aug-06 24 404,609,986.27 3.6924 3.713 3.82 1,017,619.67 731,603.46 0 0 84,786.62 0 14,104.31
25-Sep-06 25 369,584,358.91 36724 3.7519 38725 1,027,511.05 455,134.09 ¢} 0 82,091.42 0 10,761.46
25-Oct-06 26 341,561,164.81 3.7432 3.8251 3.944 1,030,966.67 316,719.89 ] 0 79,473.77 0 8,567.86
25-Nov-06 27  317,231,830.33 3.8088 3.8878 4.0063 1,028,871.65 164,424.46 0 0 76,937.49 0 6,952.75
25-Dec-06 28 296,939,618.69 3.8799 3.9613 4.0755 1,022,035.52 85,851.56 0 o 74,480.09 0 5,976.04
25-Jan-07 29  279,709,596.55 3.949 4.0261 4.1465 1,011,189.14 0.00 0 Q 71,774.59 0 5,332.89
25-Feb-07 30 264,875,115.58 4.0099 4.0869 4.2055 996,985.81 0.00 0 o} 69,480.36 0 5,056.05
25-Mar-07 31 251,954,732.33 4.0728 4.1521 42716 980,004.84 0 0 [0} 67,195.23 0 4,787.62
25-Apr-07 32 241,221,964.28 41364 4.218 4.302 960,756.58 ¢} 0 o} 65,049.74 0 4,527.59
25-May-07 33 231,144,754.42 4.2004 4.2791 4.3311 939,688.09 0 0 o} 62,971.17 0 4,275.41
25-Jun-07 34 221,845676.63 4.2668 4.3427 4.3586 917,183.06 0 [¢] 0 61,006.10 0 4,030.85

25-Jul-07 35 210,755,790.08 4.3309 4.3408 4.3857 893,597.62 0 0 0 11,609.31 0 3,793.45
25-Aug-07 36 199,035,144.71 4.3891 4.3357 4.4067 869,205.84 0 0 0 0.00 0 0
25-Sep-07 37 188,681,463.26 4.2604 4.3264 4.43 844,264.97 0 0 0 0.00 0 0
25-Oct-07 38 179,330,117.75 4.3123 4.3793 44791 818,990.15 0 0 0 0.00 0 0
25-Nov-07 39 170,829,245.86 4.3619 4.4286 4.5281 793,564.70 0 o] 0 0.00 0 0
25-Dec-07 40 163,175,687.26 44131 44818 4.5776 768,144.07 0 0 0 0.00 o] 0
25-Jan-08 41 155,833,027.11 4.4637 4.5288 4.6287 742,859.29 0 0 4] 0.00 0 0
25-Feb-08 42  149,060,839.47 4.5142 4.5769 46753 717,820.05 0 o} 0 0.00 0 0
25-Mar-08 43  142,485,377.69 45624 4.6302 47271 693,117.46 0 0 0 0.00 0 0
25-Apr-08 44  136,194,439.92 46085 4.6739 4.7499 668,826.51 0 0 0 0.00 0 0
25-May-08 45  130,176,260.38 4.6539 4.7191 4.7718 645,008.14 ¢} 0 Q 0.00 ¢ g
25-Jun-08 46  124,419,492.70 4.7009 4.768 4794 621,711.20 o} 4] o} 0.00 0 0

25-Jul-08 47 118,913,204.10 4.7466 4.769 4.8131 598,974.04 o} 0 0 0.00 0 0
25-Aug-08 48  113,647,573.97 4.7945 4.7671 4.8322 576,825.99 0 0 0 0.00 0 0
25-Sep-08 49  108,611,706.69 4.7041 4.7626 4.851 555,288.64 0 0 o} 0.00 0 0
25-Oct-08 50 103,795,861.73 4.7408 4.7992 4.8853 534,376.93 0 0 9] 0.00 Q 0
25-Nov-08 51 99,190,678.87 47812 48384 49242 514,100.10 0 0 0 0.00 0 0
25-Dec-08 52 94,787,165.72 4.8198 4.8787 4.965 494,462.60 0 0 0 0.00 0 [¢]



25-Jan-09
25-Feb-09
25-Mar.08
25-Apr-039
25-May-09
25-Jun-09
25-Jul-09
25-Aug-09
25-Sep-09
25-Oct-08
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-0Oct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25-Jul-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12
25-Jul-12
25-Aug-12
25-Sep-12
25-Oct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13
25-Mar-13
25-Apr-13
25-May-13
25-Jun-13
25-Jul-13
25-Aug-13
25-Sep-13
25-0ct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14

53
54
55
56
57
58
59
60
61
62
63
64
65
66
67
68
69
70
7
72
73
74
75
76
77
78
79
80
81
82
83
84
85

87
88
89
90
91
92
93
94
95
96
97
98
99
100
101
102
103
104
106
106
107
108
109
110
11
112
13
114

90,576.687.50
86,551,641.11
82,703,331.65
79,024,131.27
75,506,728.54
72.144,045.00
68,926.101.16
65,845,095.74
62,901,914.90
60,087,921.02
57,398,330.03
54,827,700.20
52,370,825.87
50,023,131.19
47,779,398.14
45,635,063.00
43,586,118.75
41,628,864.02
39,759,609.95
37,974,938.60
36,271,042.94
34,644,434.84
33,091,724.49
31,609,629.61
30,194,983.00
28,845,047.10
27,556,875.86
26,327,764.70
25,155,078.74
24,036,264.07
22,968,855.56
21,950,541.85
20,978,976.00
20,051,974.03
19,167,446.09
18,323,394.77
17,517,913.31
16,749,252.05
16,015,599.72
15,315,303.13
14,646,787.76
14,008,554.23
13,399,175.43
12,817,330.30
12,261,684.78
11,731,008.61
11,224,131.30
10,739,938.16
10,277,372.81

9,835,455.10

9,413,193.02

9,009,673.95

8,624,029.59

8,255,433.68

7.903,100.11

7,566,317.11

7,244,332.45

6,936,468.13

6,642,078.80

6,360,550.03

6,091,296.87

5,833,778.53

4.857
4.8951
4.9298
4.9661
5.0044
5.0408
5.0718
5.1074
5.0743
5.1045
5.1359
5.1661
5.1983
5.2286
5.2537
5.2825
53111
5.3393
5.3652
53923
5.3697
5.3958
5.4214
5.4426
5.4673
5.4908
5.5107

5535
5.5562
5.5766
5.5987
56148
5.5647
5.5837

5.603
56192
5.6372
5.6546
5.6702
5.6872
5.7028
5.7204
5.7348
5.7493
5.7328

5.746
5.7596
5.7731
5.7862
5.7999
5.8099
58228
5.8332
5.8457

5.856
5.8668
5.9261
5.9361
5.9481
5.9575
5.9664
5.9765

49127
4.9506
4.9898
5.023
5.0583
5.0958
5.1067
51175
5.1278
5.1578
5.1907
5.2198
5.2475
5.2801
5.3067
5.3344
5.362
5.3902
5.4005
5.4113
54191
5.4434
5.4696
5.4921
55135
5.5382
5.5587
5.5813
5.6039
5.6241
5.62
5615
56097
5.6278
5.6469
5.6643
5.6806
56978
5.7139
5.7322
5.7462
5.7621
5.7668
5.7704
5.7739
5.7876
5801
5.8156
5.8265
58381
5.8525
5.8632
58735
5.8851
5.9135
59392
5.89677
5.9762
5.9868
59973
6.0053
6.0139

4.9997
5.0362
5.0741
5.0977

5121
5.1469
5.1656
5.1888
5.2085
5.2364
5.2673
5.2978
5.3268
5.3582
5.3844
5.4043
5.4243
5.4424
5.4592
54776
5.4937

5.516
5.5418
5.5632
5.5866
5.6103
5.6312
5.6407
5.6494
5.6572
5.6641
56718
56776
5.6946
5.7134
5.7297
5.7486
5.7634
5.7799
5.7914
5.8005
5.8105
5.8204
5.8285
5.8384
5.8497
5.8621
58744
5.8877

5.899
59132
5.9331
5.9508
5.9722
5.9898
6.0084
6.0279
6.0361
6.0457
6.0565
6.0642
6.0726

475,464.76
457,103.48
439,372.76
422,264.21
405,767 .44
389,870.47
374,560.01
359,821.75
345,640.60
332,000.87
318,886.47
306,281.05
294,168.13
282,531.21
271,353.83
260,619.71
249,954.36
239,210.90
228,525.50
217,986.55
207.677.42
197,656.74
187.965.26
178,630.10
169,667.80
160,951.69
1562,432.12
144,172.40
136,210.67
128,570.53
121,265.16
114,300.07
107,675.08
101,385.87
95,425.08
89,783.24
84,449.37
79,411.56
74,657.29
70,173.76
65,948.11
61,967.59
58,219.66
54,692.10
51.373.09
48,251.22
45,315.55
42,555.58
39,961.33
37,523.26
35,232.32
33,079.92
31,057.94
28,158.66
27,374.81
25,699.50
24,126.25
22,648.93
21,261.78
19,859.35
18,736.52
17,588.46

COO00O0ODO0O0O0OLOCOOO0O0ODOODODOCOOOOOC

44,725.26
43,931.39
43,671.07
42,835.11
41,990.56
41,139.00
40,280.93
39,419.24
38,835.53
37,951.23
37,065.28
36,179.76
35,296.12
34,417.08
33,768.94
32,888.83
32,015.78
31,151.51
30,297.06
29,454.84
28,884.53
28,053.08
27,234.57
26,430.26
25,640.67
24,867.00
24,222.22
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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7,455.67
210,377.79
762.26



25-Mar-14
25-Apr-14
25-May-14
25-Jun-14

25-Jul-14
25-Aug-14
25-Sep-14
25-Oct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15
25-May-15
25-Jun-15

25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16
25-Apr-16
25-May-16
25-Jun-16

25-Jul-16
25-Aug-16
25-Sep-16
25-Oct-16
25-Nov-16
25-Dec-16
25-Jan-17
25-Feb-17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17

25-Jul-17
25-Aug-17
25-Sep-17
25-Oct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18

25-Jul-18
25-Aug-18
25-Sep-18
25-Oct-18
25-Nov-18
25-Dec-18
25-Jan-19
25-Feb-19
25-Mar-18
25-Apr-19

15
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

144
145
146
147
148
149
150
151
152
153
154
155
156
167
158
159
160
161
162
163
164
185
166
167
168
169
170
171
172

174
175
176

5,587,446.47
5,351,795.27
5,126,344.37
4,924,270.30
4,730,104.80
4,543,545.15
4,364,288.86
4,192,051.11
4,026,558.22
3.867.547.14
3,714,765.08
3,567,969.55
3,426,926.54
3,291,411.67
3,161,209.27
3,036,112.08
2,915,920.89
2,800,444.28
2,689,498.26
2,582,906.00
2,480,497.58
2,382,109.67
2,287,585.32
2,196,773.68
2,109,520.77
2,025,714.26
1,945,193.25
1,867,838.06
1,793,525.01
1,722,135.23
1,653,554.49
1,587,673.01
1,524,385.29
1,463,589.92
1,405,189.47
1,349,090.26
1,295,202.31
1,243,439.11
1,193,717.54
1,145,957.71
1,100,082.83
1,056,019.13
1,013,695.70
973,044.38
933,999.70
896,498.71
860,480.93
825,888.23
792,664.76
760,756.83
730,112.85
700,683.24
672,420.37
645,278.45
619,213.48
594,183.18
570,146.91
547,065.63
524,901.83
503,619.43
483,183.79
463,561.62

5.9834
5.9933

6.001
6.0097
6.0172
6.0266
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0087
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097

6.0244
6.0323
6.0398
6.0496
6.0486
6.0482
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.0822
6.0871
6.0904
6.0951
6.0974

6.101
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1038
6.1039
6.1039
6.1039
6.1038
6.1039
6.1038
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039

16,510.66
15,498.82
14,548.08
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23,473.88
22,741.58
22,026.55
34,983.59
33,578.62
32,267.56
30,870.84
29,725.85
28,530.60
27,383.11
26,281.52
25,226.91
24,211.47
23,236.62
22,300.75
21,402.31
20,539.80
19,711.79
18,916.92
18,153.85
17,421.32
16,718.12
16,043.06
15,395.04
14,772.98
14,175.83
13,602.61
13,052.36
12,524.17
12,017.15
11,530.47
11,063.30
10,614.87
10,184.44
9,771.29
9,374.72
8,994.07
8,628.72
8,278.04
7.941.46
7.618.40
7,308.34
7.010,74
6,725.12
6,450.99
6,187.90
5,935.40
5,693.07
5,460.50
5,237.31
5,023.12
4,817.56
4,620.30
4,431.00
4,249.34
4,075.02
3.907.75
3,747.23
3,693.20
3.445.41
3,303.60
3,167.52
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0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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25-May-19
25-Jun-19

25-Jul-19
25-Aug-19
25-Sep-19
25-0ct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20

25-Jul-20
25-Aug-20
25-Sep-20
25-0ct-20
25-Nov-20
25-Dec-20
25-Jan-21
25-Feb-21
25-Mar-21
25-Apr-21
25-May-21
25-Jun-21

25-Jul-21
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22
25-May-22
25-Jun-22

25-Jul-22
25-Aug-22
25-Sep-22
25-Oct-22
25-Nov-22
25-Dec-22
25-Jan-23
25-Feb-23
25-Mar-23
25-Apr-23
25-May-23
25-Jun-23

25-Jul-23
25-Aug-23
25-Sep-23
25-Oct-23
25-Nov-23
25-Dec-23
25-Jan-24
25-Feb-24
25-Mar-24
25-Apr-24
25-May-24
25-Jun-24

177
178
179
180
181
182
183
184
185
186
187
188
189
180
191
192
193
194
195
196
197
198
199
200
201
202
203
204
205
206
207
208
209
210
21
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

444,720.91
424,983.80
400,376.29
384,040.92
368,358.22
353,302.46
338,848.90
324,973.77
311,654.25
208,868.40
286.595.12
274,814.17
263,506.09
252,652.17
242,234.44
232,235.65
222,639.21
213,429.19
204,590.27
196,107.74
187,967.47
180,155.89
172,659.94
165,467.10
158,565.32
151,943.05
145,589.16
139,492.98
133,644.25
128,033.12
122,650.13
117,486.19
112,5632.55
107,780.83
103,222.96
98,851.22
94,658.15
90,636.61
86,779.74
83,080.96
79,533.92
76,132.54
72,871.00
69,743.66
66,745.15
63,870.29
61,1141
58,471.83
55,938.87
53,510.83
51,183.47
48,952.73
46,814.72
44,765.68
42,802.03
40,920.30
39,117.18
37.389.48
35,734.15
34,148.25
32,628.95
31,173.55

6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
€.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097

6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1038
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039

D000 OCOO0COO0OCOOCOCOO0O000O0CDOODLODOLODOLDOOCO0O0O0LLOOOO00OO0CODO0O0ODDO0COOOO0O

3,036.96
2,911.69
2,783.03
2,628.91
2,520.08
2,41567
2,315.51
2,219.42
2,127.24
2,038.82
1.953.99
1,872.63
1,794.58
1,719.72
1.647.91
1,579.04
1,512.98
1,449.62
1,388.86
1,330.58
1.274.69
1,221.09
1,169.69
1,120.40
1,073.14
1,027.81
984.35
942.68
902.73
864.42
827.69
792.48
758.72
726.36
695.33
665.59
637.08
609.76
583.57
5568 .46
534.40
511.34
489.25
468.07
447.78
428.33
409.70
391.84
374.74
358.35
342.65
327.61
313.20
299.40
286.18
273.52
261.39
249.77
238.65
228.00
217.80
208.04

[=N=N-NoNoRloNele oo o oo Ho NN No oo oo No o= Rol=Rol=-E-N-N-NoloN-No oo RaolloNojaNoNoleNol=jle Roleol=Nelel=Ne oo Ho o o)

[=NaNoRelaolsNoNoNeNo No o Ne N No = Ro oo o X=E=-N« Ro =22l NolleNoNaolle Nollo e BoloNeRe o lleNo oo No o e o Ho o o BoNo N X =R =R~ X

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

OO0 O0O0CDO0O0O0O0O0000CO0O0OCOLLLOOOODOO0DOOOOCOOO0OO00CO0OCOODODDOCDOODOC
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25-Jul-24
25-Aug-24
25-Sep-24
25-Oct-24
25-Nov-24
25-Dec-24
25-Jan-25
25-Feb-25
25-Mar-25
25-Apr-25
25-May-25
25-Jun-25
25-Jul-25
25-Aug-25
25-Sep-25
25-Oct-25
25-Nov-25
25-Dec-25
25-Jan-26
25-Feb-26
25-Mar-26
25-Apr-26
25-May-26
25-Jun-26
25-Jul-26
25-Aug-26
25-Sep-26
25-0ct-26
25-Nov-28
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27
25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28
25-Jul-28
25-Aug-28
25-Sep-28
25-Oct-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29
25-Jul-29
25-Aug-29

239
240
241
242
243
244
245
246
247
248
249
250
251
252
253

255
256
257
258

260
261
262
263
264
265
266

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

29,779.45
28,444.16
27,165.27
25,940.49
24,767 .60
23,644.49
22,569.12
21,539.53
20,553.85
19,610.28
18,707.09
17,842.61
17,015.25
16,223.49
15,469.28
14,747.58
14,057.03
13,396.35
12,764.32
12,159.73
11,581.45
11,028.39
10,499.50
9,893.77
9,510.24
9,047.98
8,606.11
8,183.76
7,780.13
7,394.42
7,025.89
6,673.81
6,337.48
6,016.25
5,709.47
5,416.53
5,136.85
4,869.87
4,615.04
4,371.84
4,139.78
3,.918.39
3,707.20
3,505.78
3,313.71
3,130.59
2,956.03
2,789.66
2,631.12
2,480.09
2,336.22
2,199.21
2,068.76
1,944.58
1,826.40
1,713.95
1,613.61
1,518.09
142717
1,340.65
1,258.34
1,180.04

6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0087
6.0097
6.0097
6.0087
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0087
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0087
6.0097
6.0097

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1038
6.103%
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1033
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1038
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6,1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039

COO0CQCOO0OCO00OCOO0OOCCOOCOO0DOO0OCOOOOTCDOOCCOOO0OLDOCDOOCOO0O0O0O0O0OCDOCOOCOOO0OCOC

198.69
189.74
181.17
172.97
165.12
157.60
150.41
143.53
136.94
130.64
124.61
118.84
113.32
108.04
102,99
98.19
93.59
89.19
84.99
80.97
77143
73.45
69.94
66.58
63.37
60.31
57.37
54.57
51.90
49.34
46.90
44.56
42.34
40.21
38.18
36.24
34.39
3262
30.93
20.32
27.78
26.32
24.93
23.60
2232
2111
19.96
18.86
17.81
16.81
15.86
14.95
14.09
13.27
12.49
11.74
11.04
10.41
9.80
9.23
8.69
8.17

D000 O0COO0O0CODOODOO0OCOO0O0O0DO0OO0COOO0O0000O00CD00ODOOCDOODOO0DOLOLODODOOCOOOOO

COD0DO0OCOO0OLOOOODOCOOOODO0O0ODOODOO0O0CCOO0O0COODOCOO0ODDOCOO00O0O0O0O00O00DO0OCODODODOOCOCO0

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

QOO0 COLVODOLOOODOCOO0O0O0CO0DO0OLLODOLLDOODOOOCOLOO0COLOO0OCLDDOCOOCOOLOODOTCODOOCOO

1gs



25-Sep-29
25-Oct-29
25-Nov-29
25-Dec-29
25-Jan-30
25-Feb-30
25-Mar-30
25-Apr-30
25-May-30
25-Jun-30

25-Jul-30
25-Aug-30
25-Sep-30
25-0c¢t-30
25-Nov-30
25-Dec-30
25-Jan-31
25-Feb-31
25-Mar-31
25-Apr-31
25-May-31
25-Jun-31

25-Jul-31
25-Aug-31
25-Sep-31
25-Oct-31
25-Nov-31
25-Dec-31
25-Jan-32
25-Feb-32
25-Mar-32
25-Apr-32
25-May-32
25-Jun-32

25-Jui-32
25-Aug-32
25-Sep-32
25-Oct-32
25-Nov-32
25-Dec-32
25-Jan-33
25-Feb-33
25-Mar-33
25-Apr-33
25-May-33
25-Jun-33

25-Jul-33
25-Aug-33
25-Sep-33
25-Oct-33
25-Nov-33
25-Dec-33
25-Jan-34
25-Feb-34
25-Mar-34
25-Apr-34
25-May-34
25-jun-34

25-Jul-34
25-Aug-34

301
302
303
304
305
306
307
308
309
310
31
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

1,105.60
1,034.82
967.55
903.64
842.93
785.28

44.89
41.27
37.84
34.61
31.59
28.74
26.05
23.52
21.14
18.89
16.78
14.8
12.94
11.19
9.55
8.02
6.58
523
3.98
238
1.7
0.69

6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0087
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.0097
6.1786

6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473
6.0473

6.103¢
6.1039
6.1039
6.1039
6.1038
6.1039
6.1039
6.1039
6.1039
6.103¢9
6.1038
6.1038
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.103¢9
6.1039
6.1038
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.103¢9
6.1039
6.1039
6.1039
6.1039
6.1039
6.103¢9
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039
6.1039

CODOCO0OO0O00O0OO0O0OLDO0OO0ODO00LOCUOCOOO0DOCO0OCODO0OCO0O0OQCOO0CO0O0OCOOOOCOOOOOTOO

7.68
7.21
6.77
6.34
594
5.56
519
4.85
4.52
4.21
3.82
3.64
3.37
3.12
2.88
2.66
2.45
224
2.05
1.87

1.54
1.38
1.24
1.11
0.98
0.87
0.81
0.76
0N
0.66
0.61
0.57
0.53
0.49
045
0.42
0.38
0.35
0.32

0.3
0.27
0.25
0.22

0.2
0.18
0.16

COO0O0COOCOO0OOOO0OOO0OO0000CO0000O0O0OLOO0O00O00ODOCOOOCOOOCCLOOO0CDODO0COCOOCCODOCOO

OO0 O0O0CO0OO0O0O00COO0DOOODOOO00CLDODO0OLO0OO0D0O00CO0OO0COO0CO0OO0OCO00COO0O0CODO0O0COO0OCDOCOOCO

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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H) ) (CYHDY+EN{(F)-(G)-(H)+(J)
- NIM Principal NIM Balance NIM Reserve =Net to Residual
Nim Reserve
NiM Ending Release(+) Net to
Amortization Balance Deposit{-) Residual

0 44,300,000.00 0 0
2,473,974.05 41,826,025.95 0 0.00
2,358,979.44 39,467,046.51 [ 0.00
2,382,180.12 37,084,866.40 0 0.00
2,411,520.22 34,673.346.18 0 0.00
2,423,737.53 32.,249,608.65 0 0.00
2,445,082.24 29,804,526.40 0 0.00
2,485,723.34 27,318,803.06 0 0.00
2,427,721.18 24,891,081.88 0 0.00
2,421,845.32 22,469,236.56 0 0.00
2,354,239.31 20,114,997.25 0 0.00
2,284,276.76 17,830,720.48 0 0.00
2,050,617.49 15,780,102.99 0 0.00
1.871,519.52 13,808,583.47 0 0.00
1,703,899.97 12,204,683.51 0 0.00
1,505,923.83 10,698,759.68 o] 0.00
1,351.437.24 9,347,322.44 o} 0.00
1,176,140.40 8,171,182.04 0 0.00
1,029,221.26 7,141,960.78 0 0.00
944,760.69 6,197,200.08 0 0.00
775,941.12 5,421,258.96 0 0.00
684,495.92 4,736,763.04 0 0.00
573.315.85 4,163,447.18 0 0.00
778,411.95 3,385,035.23 0 0.00
802,285.77 2,582,749.46 0 0.00
526.,464.06 2,056,285.41 0 0.00
387,625.81 1.668,659.60 0 0.00
234,409.20 1,434,250.40 0 0.00
154,355.61 1,279,894.79 0 0.00
66,441.69 1,213,453.10 0 0.00
64,424.31 1,149,028.79 0 0.00
62,407.62 1,086,621.17 0 0.00
60.522.15 1,026,099.02 0 0.00
58,695.76 967,403.26 0 0.00
56,975.25 910,428.01 0 0.00
7.815.86 902,612.16 (] 0.00
0 902,612.16 0 0
0 902,612.16 0 0
g 902,612.16 4] 4]
0 902,612.16 0 0
o} 902,612.16 0 0
o] 902,612.16 0 0
0 902,612.16 0 0
[0} 902,612.16 0 0
o] 902,612.16 0 0
4] 902,612.16 0 0
0 902,612.16 0 0
0 902,612.16 0 0
0 902,612.16 0 0
0 902,612.16 0 0
0 902,612.16 0 0
o 902,612.16 0 4}
0 902,612.16 0 0
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719,669.19
182,942.96

902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902.612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
902,612.16
182,942.96

0

OC0000DOLOCQOO0COLDOCOO0O0LOOOO0CDO0CUVLOOOOOODOO0OCCODOLODDOLCOOOCOOOO0CDODOO0OOOOQ

CO0O0OCO0OCOOCOOOOVDOCODO0O0CDODDOOOCODOO0OOCOOOCQ

705,071.37
849,412.84
812,332.33
776,487 .44
742,287.14
709,654.36
678,514.46
648,798.05
620,680.65
593,506.75
567,741.45
543,057.08
519,488.26
496,983.43
475,686.65
455,150.91
435,534.85
416,795.87
398,892.98
381,788.40
365,667.53
350,037.74
335,098.88
320,819.59
307,169.45
294,120.16
281,740.55
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269,805.95
258,392.77
247.477.46
237,057.66
227,744.12
218,827.21
210,227.14
201,963.60
194,023.49
186,394.19
179,063.58
172,022.45
165,254.47
158,751.48
152,503.15
146,499.50
140,730.98
135,188.41
129,862.94
124,746 10
119,829.74
115,106.02
110,567.42
106,206.69
102,016.89
97,991.34
94,123.62
90,407.55
86,837.23
83,406.93
80,111.20
76,944.78
73,902.60
70.979.81
68,171.75
65,473.92
62,882.03
60,391.92
57,999.61
55,701.29
53,493.28
51,372.04
49,334.17
47,376.43
45,495.67
43,688.89
41,953.18
40,285.76
38,683.98
37,145.24
35.667.10
34,247.17
32,883.17
31,572.92
30,314.31
29,105.33
27,944.01
26,828.51
25,757.01
24,727 .81
23,738.23
22,789.70
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21,877.67
22,648.79
27,390.55
18,964.28
18,202.77
17.471.43
16,769.07
16,094.54
15.446.76
14,824.67
14,227.27
1365358
13,102.67
12,573.64
12,065.64
11.577.83
11,109.42
10,659.65
10,227.78
9,813.11
9,414.96
9,032.68
8,665.64
8.313.24
7,974.91
7,650.09
7,338.24
7,038.86
6,751.45
6,475.55
6,210.68
5,956.42
5712.36
5,478.08
5,253.19
5,037.34
4,830.15
4,631.30
4,440.43
425725
4,081.44
3,912.72
3,750.80
3,595.40
3,446.28
3,303.19
3,165.88
3,034.12
2,907.70
2,786.39
2,670.01
2,558.34
2,451.21
2,348.43
2,249.83
2,155.24
2,064.51
1.977.47
1,893.99
1,813.91
1,737.10
1,663.44
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1,582.79
1,625.04
1,460.06
1,397.75
1,338.01
1,280.72
1,225.78
1,173.12
1,122.62
1,074.21
1,027.81
983.32
940.68
899.80
857.20
819.89
784.14
749.87
717.03
685.56
655.41
626.51
598.83
572.31
546.90
522.56
499.25
476.92
455.53
435.05
415.43
396.65
378.66
361.44
344.96
329.17
314.07
209.61
285.77
272.52
259.85
247.72
236.11
225.01
214.39
204.24
194.52
185.23
176.35
167.85
159.73
151.96
14454
137.45
130.67
124.19
111.38
105.93
100.73
95.75
91.00
86.46
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82.13
77.98
74.03
70.26
66.65
63.21
59.93
56.79
53.80
50.95
48.23
45.63
43.16
408
38.55
36.4
34.36
32.41
30.56
28.79
27.1
25.51
23.99
22.54
21.16
18.04
7.53
713
6.74
6.37
6.02
5.69
538
5.07
4.79
4.52
4.26
4.01
3.78
3.56
3.32
3.12
293

2.58
242
2.27
213
1.99
1.86
1.73
1.62
1.51

1.3
1.21
1.12
1.03
0.69
0.01
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5
Settle 8/31/2004

Price = 99.8167 100%
85% 515
215

09/25/2004 - 02/25/2014

0.00%

5.00%

4.99%

100% 5.16
1.87

09/25/2004 - 04/25/2013

0.00%

5.00%

497%

115% 518
1.62

00/25/2004 - 05/25/2012

0.00%

4.99%

4.90%

130% 520
1.38

09/26/2004 - 01/25/2011

0.00%

4.83%

4.68%

150% 5.22
1.16

09/25/2004 - 06/25/2009

0.00%

4.52%

4.07%

This information is being provided in response to your specific request for information. The information has been preparet
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. Al information contained herein
and any investment decision with respect to the security should be made by you based solely upon the information contai
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold n¢

Generated by Intex Dealmaker 8/31/2004 10:42 AM
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DEFAULT

- 200%

3268
S0,
/2512004 - 06/25/2007
29.37%:
10.00%:
10.00%
2963
% 065
/25/2004 - 06/25/2007,
27.35%
L 998%
L 9.98%
2886
FE 067
‘ “09125/2004 06/25/2007
S 2541%
. 951%
7 051%
2430
_ 0.68:
0912512004 - 06!25/2007:
. 23.56%

9/25/2004_ 06/25/2007
U 2140%

| 802%

- 8.02%

d and furnished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of it

1is prefiminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above referenc
ined in the final prospectus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an of
or may an offer to buy be accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:42 AM
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TIAA NIM CASH FLOW TEMPLATE

(A) (B)
Forward LIBOR Curves Gross Excess - Losses
Total
Underlying Total
Distribution Deal Coliateral 1 Month 3 Month 6 Month Gross Excess Realized
Date Age Balance LIBOR LIBOR LIBOR Spread Loss Amount

25-Aug-04 0 831,690,751.93 0
25-Sep-04 1 826,164,064.77 4.6 4.71 4.92 0
25-Oct-04 2 818,900,509.33 4.7454 4.8521 5.0522 0
25-Nov-04 3 809,889,054.13 4.8682 4.9858 5.1583 0
25-Dec-04 4 799,122,362.48 4.9449 5.1255 5.2579 0
25-Jan-05 5 786,495,479.04 5.1165 5.2441 5.3628 0
25-Feb-05 6 772,037,871.35 5.3029 5.3219 5.4591 0
25-Mar-05 7 755,793,078.96 5.3121 5.3817 5.5425 0
25-Apr-05 8 737.,818,329.34 5.3339 5.465 5.6218 0
25-May-05 9 718,166,358.51 5.4947 5.5811 5.7207 6,660.24
25-Jun-05 10 696,819,729.00 5.5642 5.6823 5.7956 32,850.45

25-Jul-05 11 673,748,945 .45 5.6588 5.7611 5.8773 88,552.29
25-Aug-05 12 651,038,073.37 58115 5.8402 5.9631 173,308.62
25-Sep-05 13 629,229,033.15 5.7971 5.8891 6.0278 276,709.87
25-Oct-05 14 608,229,099.76 5.8836 5.9739 6.1093 388,148.68
25-Nov-05 15 588,018,030.56 5.971 6.0611 6.1961 497,685.88
25-Dec-05 16 568,393,425.07 6.0505 6.1433 6.2766 598,826.85
25-Jan-06 17 549,344,115.90 6.1339 6.222 6.3594 689,672.58
25-Feb-06 18 530,860,183.30 6.2178 6.3071 6.4427 769,470.55
25-Mar-06 19 512,932,696.79 6.2965 6.3871 6.5238 837,679.46
25-Apr-06 20 495,553,203.97 6.377 6.4659 6.5867 894,230.94
25-May-06 21 478,713,137.75 6.4584 6.5485 6.648 939,628.46
25-Jun-06 22 462,382,462.49 6.5357 6.6256 6.7065 974,680.00

25-Jul-06 23 435,834,791.96 6.616 6.6724 6.7661 1,000,341.56
25-Aug-06 24 404,616,802.81 6.6924 6.713 6.82 1,017,619.67
25-Sep-06 25 369,596,329.30 6.6724 6.7519 6.8725 1,027,511.05
25-Oct-06 26 341,577,219.02 6.7432 6.8251 6.944 1,030,966.67
25-Nov-06 27 317,251,092.82 6.8088 6.8878 7.0063 1,028,871.65
25-Dec-06 28 296,961,573.62 6.8799 6.9613 7.0755 1,022,035.52
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25-Jan-07
25-Feb-07
25-Mar-07
25-Apr-07
25-May-07
25-Jun-07
25-Jul-07
25-Aug-07
25-Sep-07
25-Oct-07
25-Nov-07
25-Dec-07
25-Jan-08
25-Feb-08
25-Mar-08
25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09
25-Jul-09
25-Aug-09
25-Sep-09
25-0ct-09
25-Nov-09
25-Dec-09
25-Jan-10

29
30
31
32
33
34
35
36
37
38
39
40
4
42
43
44
45
46
47
48
49
50
51
52
53
54
55
56
57
58
59
60
61
62
63
64
65

279,733,896.33
264,906,467.63
251,992,398.76
241,265,677.76
231,193,958.14
221,899,980.06
210,814,680.76
199,102,257.92
188,756,009.17
179,411,357.34
170,916,487.81
163,268,285.36
156,030,379.08
149,164,954.30
142,595,529.69
136,309,940.23
130,296,466.23
124,543,804.88
119,041,064.09
113,778,370.73
108,744,978.63
103,931,167.95
99,327,610.50
94,925,344.06
90,715,761.94
86,690,960.53
82,842,633.19
79,163,166.80
75,645,270.41
72,281,884.82
69,063,093.44
65,982,895.88
63,038,480.60
60,223,931.49
57,533,583.39
54,962,012.35
52,504,026.16

6.949
7.0099
7.0728
7.1364
7.2004
7.2668
7.3309
7.3891
7.2604
7.3123
7.3619
7.4131
7.4637
7.5142
7.5624
7.6085
7.6539
7.7009
7.7466
7.7945
7.7041
7.7408
7.7812
7.8198

7.857
7.8951
7.9298
7.9661
8.0044
8.0408
8.0718
8.1074
8.0743
8.1045
8.1359
8.1661
8.1983

7.0261
7.0869
7.1521

7.218
7.2791
7.3427
7.3408
7.3357
7.3264
7.3793
7.4286
7.4818
7.5288
7.5769
7.6302
7.6739
7.7191

7.768

7.769
7.7671
7.7626
7.7992
7.8384
7.8787
7.9127
7.9506
7.9898

8.023
8.0583
8.0958
8.1067
8.1175
8.1278
8.1578
8.1907
8.2198
8.2475

7.1465
7.2055
7.2716
7.302
7.3311
7.3586
7.3857
7.4067
7.43
7.4791
7.5281
7.5776
7.6287
7.6753
7.7271
7.7499
7.7718
7.794
7.8131
7.8322
7.851
7.8853
7.9242
7.965
7.9997
8.0362
8.0741
8.0977
8.121
8.1469
8.1656
8.1888
8.2085
8.2364
8.2673
8.2978
8.3268

1,011,189.14

996,985.81
980,004.84
960,756.58
939,688.09
917,189.06
893,597.62
869,205.84
844,264.97
818,990.15
793,564.70
768,144.07
742,859.29
717,820.05
693,117.46
668,826.51
645,008.14
621,711.20
598,974.04
576,825.99
555,288.64
534,376.93
514,100.10
494,462.60
475,464.76
457,103.48
439,372.76
422,264.21
405,767.44
389,870.47
374,560.01
359,821.75
345,640.60
332,000.87
318,886.47
306,281.05
294,168.13
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25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-Oct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25-Jul-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12
25-Jul-12
25-Aug-12
25-Sep-12
25-Oct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13

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
102

50,154,655.15
47,909,143.27
45,762,939.45
43,712,047.30
41,752,775.42
39,881,442.40
38,094,424.19
36,388,157.02
34,759,159.68
33,204,048.22
31,719,545.71
30,302,488.61
28,949,965.35
27,659,229.23
26,427,579.08
25,252,382.58
24,131,088.13
23,061,232.06
22,040,442.83
21,066,443.07
20,137,049.98
19,250,174.60
18,403,820.22
17,596,080.22
16,825,135.40
16,089,251.14
15,386,774.32
14,716,130.11
14,075,818.78
13,464,412.49
12,880,552.13
12,322,944.17
11,790,357.65
11,281,621.25
10,795,620.42
10,331,294.68

9,887,634.99

8.2286
8.2537
8.2825
8.3111
8.3393
8.3652
8.3923
8.3697
8.3958
8.4214
8.4426
8.4673
8.4908
8.5107

8.535
8.5562
8.5766
8.5987
8.6148
8.5647
8.56837

8.603
8.6192
8.6372
8.6546
8.6702
8.6872
8.7028
8.7204
8.7348
8.7493
8.7328

8.746
8.7596
8.7731
8.7862
8.7999

8.2801
8.3067
8.3344
8.362
8.3902
8.4005
8.4113
8.419
8.4434
8.4696
8.4921
8.56135
8.5382
8.5587
8.5813
8.6039
8.6241
8.62
8.615
8.6097
8.6278
8.6469
8.6643
8.6806
8.6978
8.7139
8.7322
8.7462
8.7621
8.7668
8.7704
8.7739
8.7876
8.801
8.8156
8.8265
8.8381

8.3582
8.3844
8.4043
8.4243
8.4424
8.4592
8.4776
8.4937

8.516
8.5418
8.5632
8.5866
8.6103
8.6312
8.6407
8.6494
8.6572
8.6641
8.6718
8.6776
8.6946
8.7134
8.7297
8.7486
8.7634
8.7799
8.7914
8.8005
8.8105
8.8204
8.8285
8.8384
8.8497
8.8621
8.8744
8.8877

8.899

282,531.21
271,353.83
260,619.71
249,954.36
239,210.90
228,525.50
217,986.55
207,677.42
197,656.74
187,965.26
178,630.10
169,667.80
160,951.69
152,432.12
144,172.40
136,210.67
128,570.53
121,265.16
114,300.07
107,675.08
101,385.87
95,425.08
89,783.24
84,449.37
79,411.56
74,657.29
70,173.76
65,948.11
61,967.59
58,219.66
54,692.10
51,373.09
48,251.22
45,315.55
42,555.58
39,961.33
37,523.26
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25-Mar-13
25-Apr-13
25-May-13
25-Jun-13
25-Jul-13
25-Aug-13
25-Sep-13
25-Oct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14
25-Mar-14
25-Apr-14
25-May-14
25-Jun-14
25-Jul-14
25-Aug-14
25-Sep-14
25-Oct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15
25-May-15
25-Jun-15
25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16

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

9,463,681.22
9,058,519.74
8,671,281.16
8,301,138.11
7,947,303.14
7.609,026.79
7,285,595.63
6,976,330.50
6,680,584.81
6,397,742.87
6,127,218.41
5,868,453.08
5,620,915.04
5,384,097.70
5,157,519.28
4,954,356.41
4,759,139.46
4,571,558.79
4,391,316.84
4,218,127.60
4,051,716.21
3,801,818.49
3,738,180.56
3,590,558.41
3,448,717.53
3,312,432.54
3,181,486.82
3,055,672.18
2,934,788.54
2,818,643.60
2,707,052.56
2,599,837.79
2,496,828.57
2,397,860.84
2,302,776.93
2,211,425.28
2,123,660.24

8.8099
8.8228
8.8332
8.8457

8.856
8.8668
8.9261
8.9361
8.9481
8.9575
8.0664
8.9765
8.9834
8.9933

9.001
9.0097
9.0172
9.0266
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

8.8525
8.8632
8.8735
8.8851
8.9135
8.9392
8.9677
8.9762
8.0868
8.9973
9.0053
9.0139
9.0244
9.0323
9.0398
9.0496
9.0486
9.0482
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

8.9132
8.9331
8.9508
8.9722
8.9898
9.0084
9.0279
9.0361
9.0457
9.0565
9.0642
9.0726
9.0822
9.0871
9.0004
9.0951
9.0974

9.101
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039

35,232.32
33,079.92
31,057.94
20,158.66
27,374.81
25,699.50
24,126.25
22,648.93
21,261.78
19,959.35
18,736.52
17,588.46
16,510.66
15,498.82
14,548.08
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25-Apr-16
25-May-16
25-Jun-16

25-Jul-16
25-Aug-16
25-Sep-16
25-Oct-16
25-Nov-16
25-Dec-16
25-Jan-17
25-Feb-17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17

25-Jul-17
25-Aug-17
25-Sep-17
25-Oct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18

25-Jul-18
25-Aug-18
25-Sep-18
25-Oct-18
25-Nov-18
25-Dec-18
25-Jan-19
25-Feb-19
25-Mar-19
25-Apr-19

140
141
142
143
144
145
146
147
148
149
150
151
152
153
154
155
156
157
158
159
160
161
162
163
164
165
166
167
168
169
170
171
172
173
174
175
176

2,039,341.84
1,958,335.55
1,880,512.06
1,805,747 .11
1,733,921.29
1,664,919.80
1,5698,632.33
1,634,952.88
1,473,779.53
1,415,014.39
1,358,563.32
1,304,335.88
1,252,245.14
1,202,207.57
1,154,142.87
1,107,973.87
1,063,626.43
1,021,029.27
980,113.90
940,814.49
903,067.77
866,812.96
831,991.62
798,547.60
766,426.94
735,577.77
705,950.25
677,496.50
650,170.47
623,927.94
598,726.39
574,524.97
551,284.41
528,967.00
507,536.48
486,958.00
467,198.07

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
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25-May-19
25-Jun-19

25-Jul-19
25-Aug-19
25-Sep-19
25-Oct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20

25-Jul-20
25-Aug-20
25-Sep-20
25-Oct-20
25-Nov-20
25-Dec-20
25-Jan-21
25-Feb-21
25-Mar-21
25-Apr-21
25-May-21
25-Jun-21

25-Jul-21
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22
25-May-22

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
206
207
208
209
210
211
212
213

448,224.54
428,359.35
403,628.34
387,173.88
371,376.37
356,209.90
341,649.60
327,671.57
314,252.83
301,371.33
289,005.84
277,135.99
265,742.21
254,805.68
244,308.32
234,232.77
224,562.34
215,281.00
206,373.34
197,824.56
189,620.43
181,747.31
174,192.05
166,942.05
169,985.19
153,309.83
146,904.79
140,759.32
134,863.09
129,206.20
123,779.12
118,572.68
113,578.11
108,786.95
104,191.10

99,782.75

95,554.42

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
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25-Jun-22
25-Jul-22
25-Aug-22
25-Sep-22
25-Oct-22
25-Nov-22
25-Dec-22
25-Jan-23
25-Feb-23
25-Mar-23
25-Apr-23
25-May-23
25-Jun-23
25-Jul-23
25-Aug-23
25-Sep-23
25-Oct-23
25-Nov-23
25-Dec-23
25-Jan-24
25-Feb-24
25-Mar-24
25-Apr-24
25-May-24
25-Jun-24
25-Jul-24
25-Aug-24
25-Sep-24
25-Oct-24
25-Nov-24
25-Dec-24
25-Jan-25
25-Feb-25
25-Mar-25
25-Apr-25
25-May-25
25-Jun-25

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

91,498.91
87,609.33
83,879.02
80,301.63
76,871.01
73,581.30
70,426.84
67,402.21
64,502.19
61,721.78
59,056.18
56,500.75
54,051.08
51,702.89
49,452.10
47,294.78
45,227.15
43,245.60
41,346.64
39,5626.94
37,783.28
36,112.58
34,511.88
32,978.35
31,509.25
30,101.96
28,753.98
27,462.88
26,226.34
25,042.15
23,908.16
22,822.32
21,782.66
20,787.29
19,834.40
18,922.24
18,049.13

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
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25-Jul-25
25-Aug-25
25-Sep-25
25-Oct-25
25-Nov-25
25-Dec-25
25-Jan-26
25-Feb-26
25-Mar-26
25-Apr-26
25-May-26
25-Jun-26
25-Jul-26
25-Aug-26
25-Sep-26
25-Oct-26
25-Nov-26
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27
25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28
25-Jul-28

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

17,213.48
16,413.74
15,651.86
14,922.77
14,225.13
13,657.63
12,919.03
12,308.13
11,723.79
11,164.90
10,630.40
10,119.28
9,630.57
9,163.34
8,716.68
8,289.73
7,881.68
7,491.73
7,119.11
6,763.11
6,423.02
6,098.17
5,787.91
5,491.64
5,208.76
4,938.69
4,680.90
4,434.87
4,200.08
3,976.07
3,762.37
3,558.54
3,364.16
3,178.81
3,002.12
2,833.71
2,673.21

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039

[ NeNeNoNaNeNoNeo oo oo oo N No oo o No o o Bo oo oo oo oo ol R=R =l =)

Z0%



25-Aug-28
25-Sep-28
25-Oct-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29

25-Jul-29
25-Aug-29
25-Sep-29
25-Oct-29
25-Nov-29
25-Dec-29
25-Jan-30
25-Feb-30
25-Mar-30
25-Apr-30
25-May-30
25-Jun-30

25-Jul-30
25-Aug-30
25-Sep-30
25-0ct-30
25-Nov-30
25-Dec-30
25-Jan-31
25-Feb-31
25-Mar-31
25-Apr-31
25-May-31
25-Jun-31

25-Jul-31
25-Aug-31

288
289
290
201
292
293
204
205
206
207
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

2,5620.29
2,374.61
2,235.87
2,103.76
1,977.99
1,858.28
1,744.37
1,642.62
1,545.75
1,453.54
1,365.78
1,282.28
1,202.86
1,127.32
1,055.50
987.24
922.37
860.74
802.21
746.64
693.89
643.84
596.37
551.36
508.69
468.26
429.97
393.72
359.41
326.96
296.28
267.28
239.89
214.03
189.63
166.62
144.94

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0007
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
0.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
0.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
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25-Sep-31
25-Oct-31
25-Nov-31
25-Dec-31
25-Jan-32
25-Feb-32
25-Mar-32
25-Apr-32
25-May-32
25-Jun-32

25-Jul-32
25-Aug-32
25-Sep-32
25-Oct-32
25-Nov-32
25-Dec-32
25-Jan-33
25-Feb-33
25-Mar-33
25-Apr-33
25-May-33
25-Jun-33

25-Jul-33
25-Aug-33
25-Sep-33
25-0Oct-33
25-Nov-33
25-Dec-33
25-Jan-34
25-Feb-34
25-Mar-34
25-Apr-34
25-May-34
25-Jun-34

25-Jul-34
25-Aug-34

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

124.52
107.11
100.11
93.47
87.18
81.21
75.57
70.22
65.16
60.38
55.85
51.56
47.52
43.69
40.08
36.67
33.48
30.46
27.63
2495
22.43
20.06
17.83
15.73
13.75
11.9
10.17
8.54
7.01
5.58
4.25

1.83
0.756

9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.0097
9.1786

9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473
9.0473

9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
9.1039
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(A)-(B)=(C) (D) (E) (F) (G) (H)
= Net Excess + Cap LIBOR Cap Notional + Prepay Penalties + O/C Rel/Deposits - NIM Interest - NIM Principal NIM Balance
Prepayment 0/IC
Net Excess Cap LIBOR Cap Penalty Releases (+)/ Interest NIM Ending

Spread Cash Flow Notional Cash Flow Deposits (-) Paid Amortization Balance
0 0 0 0 44,300,000.00
2,543,666.87 0 0 95,788.00 0.00 153,819.44 2,473,974.05 41,826,025.95
2,427,346.78 0 0 126,695.04 0.00 174,275.11 2,370,053.78 39,455,972.17
2,364,557.47 0 0 157,762.99 0.00 164,399.88 2,344,063.83 37,111,908.35
2,308,378.07 0 0 189,144.28 0.00 154,632.95 2,331,781.05 34,780,127.29
2,243,330.82 0 0 223,124 .99 0.00 144,917.20 2,302,319.47 32,477,807.83
2,192,381.60 0 0 256,589.68 0.00 135,324.20 2,290,097.21 30,187,710.62
2,166,111.85 0 0 289,373.17 0.00 125,782.13 2,320,109.52 27,867,601.10
2,041,160.18 0 0 321,189.97 0.00 116,115.00 2,221,644.33 25,645,956.77
1,981,792.96 0 0 352,125.77 0.00 106,858.15 2,205,020.42 23,440,936.35
1,866,462.22 0 0 383,951.69 0.00 97,670.57 2,117,420.58 21,323,515.77
1,751,257.69 0 0 412,031.05 0.00 88,847.98 2,047,332.21 19,276,183.57
1,594,124.50 0 0 342,693.11 0.00 80,317.43 1,804,510.63 17,471,672.93
1,416,686.72 0 0 332,704.94 0.00 72,798.64 1,625,436.70 15,846,236.24
1,248,528.11 0 0 324,069.62 0.00 66,025.98 1,465,514.29 14,380,721.95
1,068,222.41 0 0 314,700.78 0.00 59,919.67 1,260,054.35 13,120,667.60
914,609.58 0 4] 305,542.19 0.00 54,669.45 1,113,430.02 12,007,237.57
768,953.28 0 0 296,592.09 0.00 50,030.16 931,372.85 11,075,864.72
642,135.69 0 0 287,849.71 0.00 46,149.44 785,747.03 10,290,117.69
523,293.22 0] 0 279,314.69 0.00 42,875.49 725,140.84 9,564,976.84
463,244.74 0 0 270,986.95 0.00 39,854.07 536,401.36 9,028,575.48
329,755.40 0 0 262,866.42 0.00 37,619.06 454,567.00 8,574,008.47
337,728.08 0 0 255,015.41 0.00 35,725.04 338,988.09 8,235,020.39
224,924.33 0 0 515,443.77 0.00 34,312.58 554,822.55 7,680,197.84
649,387.73 0 0 84,810.75 0.00 32,000.82 685,251.70 6,994,946.14
0.00 0 0 82,112.59 0.00 29,145.61 52,966.98 6,941,979.16
0.00 0 0 79,492.10 0.00 28,924.91 50,567.19 6,891,411.97
0.00 0 0 76,953.42 0.00 28,714.22 48,239.20 6,843,172.77
0.00 0 0 74,493.97 0.00 28,513.22 45,980.75 6,797,192.02
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71,797.14
69,500.11
67,213.04
65,065.82
62,985.71
61,024.78
11,609.31
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
6.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

28,321.63
28,140.49
27,968.15
27,804.63
27,649.38
27,502.14
11,609.31

[oNoNeolNoNeNoNeNoNe oo oo oo No o No No o oo Bo o Bolololo No Neo

43,475.51
41,359.62
39,244.89
37,261.19
35,336.33
33,522.64

0.00

[=NaNoBolololaloeloBoNol oo oo Ho oo Ne o lololoBoloBoNo Ne No Nol

6,753,716.51
6,712,356.89
6,673,112.00
6,635,850.81
6,600,514.48
6,566,991.84
6,5666,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,5666,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,5666,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,5666,991.84
6,566,991.84

2:3



[sNeNoleoleloleNololeNe No oo o)

2007.17
9091.24
15889.15
22398.74
28621.96
34563.85
40231.58
45633.91
50780.59
51933.86
50653.6
49,387.90
48,136.20
46,898.37
45,674.58
44,465.21
43,270.78
42,091.91
40,929.29
39,783.56
38,655.41

[=ReleleloNoNoNo o No ool oo o Nolo HolvBo ool o Ho el o Neo e NoNo NoNeNo e NN e

[N NoleNoloNeBoloBoloXoRsNeoRe NoNo Hojlo oo NoBoNol ool oNol e Ho o No oo NeRo Nol

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

[=NeNoNolaBaeleBoNo o NoBa oo o oo No Ne Ne Bo oo No)

497,347.42
787,818.11
483,703.42
26,239.85
23,349.05
20,577.81
17,920.61
15,372.22
12,927.63
10,582.09
8,331.07
6,170.24
4,095.49

CO OO OO0 O0OO0OOOO0OOOO0OCODOOOCOOO0O00OO0

269,427.00
693,792.26
665,098.48
637,726.85
611,614.33
586,700.94
562,029.66
540,246.23
518,599.05
497,939.06
478,219.61

6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,091.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,991.84
6,566,091.84
6,566,991.84
6,566,091.84
6,566,091.84
6,297,564.85
5,603,772.59
4,938,674.11
4,300,947.26
3,689,332.94
3,102,631.99
2,539,702.33
1,999,456.10
1,480,857.06

982,918.00

504,698.39

368



37,545.48
36,454.36
35,382.60
34,330.69
33,299.07
32,288.11
31,298.11
30,329.33
20,381.95
28,456.12
27,551.92
26,669.38
25,808.47
24,969.15
24,152.18
37,012.08
35,5623.05
34,093.60
32,721.35
31,404.01
30,139.41
28,925.42
27,760.04
26,641.31
25,567.39
24,536.47
23,546.84
22,596.86
21,684.94
20,809.57
19,969.27
19,162.66
18,388.38
17,645.15
16,931.72
16,246.91
15,689.57

[=NeoloBololeoloNoloBoloBoll-N=N=olesle oo Roelolololoe ool oo Ne o Ro R ool oo

[eNelelaloleNolelololololololaoNaolsBe oo o lololoBoBoBols o e BoeBolo oo BaeNo)

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2,102.91
188.76

[=NeNeoNoNeBoNeNeNoNoNoNeBoloNoNaNaololoBo oo lololaoNaBolsHoleNeNeNo NN o)

459,396.34
45,302.05

[eNolelololololalaloloelololooNeBoRa oo BolololololoBalo oo No oo No No)

45,302.05
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

%64



14,958.61
14,352.97
13,771.63
13,213.64
12,678.05
12,163.97
11,670.55
11,196.95
10,742.38
10,306.08
9,887.33
9,485.42
9,099.67
8,720.45
8,374.12
8,033.10
7,705.81
7,391.71
7,090.25
6,800.95
6,523.31
6,256.86
6,001.17
5,755.78
5,5620.31
5,294.33
5,077.49
4,869.40
4,669.73
4,478.12
4,294.27
4,117.85
3,948.57
3,786.15
3,630.30
3,480.77
3,337.30

OO0 O COO0OO0OODOO0COOO0OCOO0OOOODO0OOO0OOOODOO0OO0OO0DO0DO0OO0ODO0OO0O0O0O0

[N ejoBoloeBalololoBololoololo=>NeoRaoBololooBololeRol ool oo lo oo No N

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

OO0 OO0

QO OO O0O0o

0.00
0.00
0.00
0.00
0.00
0.00

Bo



3,199.64
3,067.57
2,932.40
2,772.03
2,657.21
2,547.07
2,441.41
2,340.05
2,242.82
2,149.55
2,060.08
1,974.27
1,891.96
1,813.01
1,737.28
1,664.65
1,595.00
1,528.19
1,464.12
1,402.67
1,343.75
1,287.24
1,233.05
1,181.09
1,131.26
1,083.48
1,037.67

993.75

051.63

911.25

872.54

835.43

799.85

765.74

733.04

701.70

671.66

OO0 O CO0OO0OO0OO0OO0COO0DO0O0QQOO0OO0ODO0O00D0O00DO0O0O0O0O0OO0O0OCOO0O

[eRelololololoNololelelelololoNoNoNolNoBo oo No oo Bo oo o NoNo oo oo ool

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2



642.86
615.26
588.81
563.45
539.156
515.87
493.55
47217
451.68
432.04
413.23
395.21
377.94
361.40
345.55
330.37
315.83
301.90
288.56
275.78
263.54
251.83
240.60
229.86
219.57
209.72
200.29
191.26
182.62
174.34
166.43
158.85
161.59
144.65
138.01
131.66
125.58

[=NeBolololeleBoNelolololoNoloNoNoBo Bo Bo o SoNoloBololo oo o NaoBaol s ol s BoNe

[eNoBoBoleNeNoNoNoeBolololaols e NeBaeBoBoBoBololsNo oo Nolo o BajaoBal oo ool ol

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

2(7



119.76
114.19
108.87
103.80
98.96
94.32
89.89
85.65
81.60
77.72
74.02
70.48
67.09
63.86
60.76
57.81
54.99
52.29
49.71
47.25
44.90
42.65
40.51
38.46
36.51
34.64
32.86
31.16
29.54
27.99
26.52
2511
23.77
22.49
21.27
20.11
19.00

[=NeNeNoNoNeRoleNoBolooajolol~E-oRoNe e NoloRololeNoloNeNoNoeNo oo oo o No)

[eNeoNeNoNeNololaNo oo BoeBoloeHololololeolo oo Bo o NeNo oo Ho oo o ool oo R ]

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00



17.94
16.94
15.98
15.07
14.20
13.37
12.58
11.83
11.16
10.52
9.92
9.34
8.79
8.26
7.77
7.29
6.84
6.41
6.01
5.62
525
4.90
4.57
4.26
3.96
3.68
3.41
3.16
2.92
2.69
2.47
2.27
2.08
1.89
1.72
1.56
14

CO 000000000000 OUOU0CO0OO0TCOOOCOO0OCOCOOOCOO0ODOOOO0O

(=N eNeloNoBoleoloolololohecBohcsBeooBaoBolaeolaolo oo e o oo Bolo ool Ne N ol

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

(4



1.26
112

0.94
0.87
0.81
0.76
0.71
0.66
0.61
0.56
0.52
0.48
0.44
0.41
0.37
0.34
0.31
0.28
0.26
0.23
0.21
0.19
0.17
0.15
0.13
0.11

0.1
0.08
0.07
0.05
0.04
0.03
0.02
0.01

[eNeNoloNoNeNoloeleNololoelolololololololelo oo o NBo oo No No o NeNo o o Neo ol

COO0OO0O 00000 OO0 OO0 O00CO0OO0O0OCO0OO00O0O0CO0OO0O0OO0O0O0OCOO00OCC

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

U5



(J)

(CYHD)HEWHF)-(G)-(H)HJ)

NIM Reserve =Net to Residual
Nim Reserve
Release(+) Net to
Deposit(-) Residual
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00
0.00 0.00

LA



0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

’517’



0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

%



0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
396,125.03
422,621.18
404,473.75
387,134.03
370,564.46
354,729.27
339,594 .45
325,127.65
311,298.06
298,076.38
285,434.71
273,346.51
261,786.49
250,730.60
240,174.95
230,740.00
221,674.26
212,963.30
204,593.25
196,550.80
188,823.14
181,397.97
174,263.46
167,408.26
160,821.46
154,492.57
148,411.50
142,568.58
136,954.50
131,560.31
126,377.43
121,397.60
116,612.87
112,015.64
107,598.56
103,354.61

24



0.00
0.00
0.00
0.00
0.00
0.00

99,277.01
95,359.26
91,595.12
87,978.58
84,503.88
81,165.46
77,958.01
74,876.40
71,915.72
69,071.23
66,338.40
63,712.86
61,190.41
58,767.02
56,438.82
54,202.09
52,053.25
49,988.87
48,005.63
46,100.36
44,270.02
42,511.68
40,822.51
39,199.80
37,640.97
36,143.50
34,705.00
33,323.16
31,995.75
30,720.66
29,495.82
28,319.27
27,189.12
26,103.56
25,060.83
24,059.25
23,097.22

270



2217318
22,932.76
27,663.42
19,226.49
18,454.73
17,713.54
17,001.70
16,318.08
15,661.55
15,031.06
14,425.57
13,844.11
13,285.74
12,749.54
12,234.64
11,740.20
11,265.43
10,809.53

10,371.78
" 9,951.46
9,547.87
9,160.37
8,788.31
8,431.09
8,088.12
7,758.84
7,442.71
7,139.22
6,847.85
6,568.14
6,299.63
6,041.86
5,794.42
5,656.90
5,328.90
5,110.05
4,899.99

32!



4,698.36
4,504.85
4,319.1
4,140.85
3,969.77
3,805.58
3,648.01
3,496.80
3,351.70
3,212.45
3,078.84
2,950.63
2,827.62
2,709.59
2,596.34
2,487.69
2,383.45
2,283.45
2,187.52
2,095.49
2,007.21
1,922.52
1,841.30
1,763.39
1,688.67
1,617.00
1,548.27
1,482.36
1,419.15
1,358.54
1,300.42
1,244.69
1,191.25
1,140.02
1,090.90
1,043.82

998.68

2T



955.41
913.93
870.75
832.89
796.60
761.82
728.49
696.55
665.94
636.62
608.52
581.59
555.80
531.09
507.42
484.75
463.04
442.24
422.32
403.25
384.99
367.50
350.76
334.73
319.39
304.71
290.65
277.20
264.32
252.01
240.22
228.94
218.15
207.83
197.96
188.52
179.50
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170.86
162.61
154.72
147.18
139.97
133.08
126.50
113.58
108.03
102.74
97.67
92.84
88.21
83.80
79.58
75.56
71.71
68.04
64.54
61.19
58.00
54.95
52.05
49.27
46.63
44 .11
41.70
39.41
37.22
35.14
33.16
31.27
29.47
27.75
26.12
24.56
23.08

NoY7)



21.68
18.53
8.00
7.57
7.16
6.78
6.40
6.05
5.72
5.40
5.09
4.80
4.53
4.27
4.02
3.78
3.54
3.32
3.12
2.93
2.75
2.58
2.42
2.27
212
1.98
1.85
1.72
1.61
1.49
1.39
1.29
1.19
1.10
0.76
0.83

19



Break-Even #1

Loss Multiple
Witedown
Total Net Loss

Break-Even #2
Prepay Multiple
Witedown
Total Net Loss
Break-Even #3
FWD Multiple

Witedown
Total Net Loss

1.3318x
0.03%
6.66%

5.09x
0.03%
2.21%

FWD + 466bps
0.13%
5.00%

Wl



TIAA NIM BASIS RISK TEMPLATE
*This column includes
hybrids during the fixed

*This column includes
only hybrids during

period and all fixed rate loans the floating period Total

Collateral Collateral Underlying

Distribution Deal Balance Balance Coliateral

Date Age Fixed Floaters Balance
25-Aug-04 0 274,263,654.06 557,427,097.87 831,690,751.93
25-Sep-04 1 272,198,198.44 553,965,866.33 826,164,064.77
25-Oct-04 2 269,679,940.11 549,220,569.22 818,900,509.33
25-Nov-04 3 266,708,107.89 543,180,946.24 809,889,054.13
25-Dec-04 4 263,269,272.84 535,853,089.64 799,122,362.48
25-Jan-05 5 259,244,928.68 527,250,550.36 786,495,479.04
25-Feb-05 6 254,644,991.49 517,392,879.86 772,037,871.35
25-Mar-05 7 249,479,946.08 506,313,132.88 755,793,078.96
25-Apr-05 8 243,767,775.51 494,050,5653.83 737,818,329.34
25-May-05 9 237,518,622.41 480,647,736.10 718,166,358.51
25-Jun-05 10 230,662,647.56 466,157,081.44 696,819,729.00
25-Jul-05 11 223,103,181.17 450,645,764.28 673,748,945.45
25-Aug-05 12 215,484,325.68 435,553,747.68 651,038,073.37
25-Sep-05 13 208,370,061.94 420,858,971.21 629,229,033.15
25-0Oct-05 14 201,686,434.96 406,542,664.80 608,229,099.76
25-Nov-05 15 195,355,637.14 392,662,393.42 588,018,030.56
25-Dec-05 16 189,186,554.86 379,206,870.21 568,393,425.07
25-Jan-06 17 183,177,529.57 366,166,586.32 549,344,115.90
25-Feb-06 18 177,327,206.93 353,532,976.37 530,860,183.30
25-Mar-06 19 171,634,457.56 341,298,239.22 512,932,696.79
25-Apr-06 20 166,098,214.13 329,454,989.83 495,553,203.97
25-May-06 21 160,717,280.76 317,995,856.99 478,713,137.75
25-Jun-06 22 155,490,236.42 306,892,226.08 462,382,462.50
25-Jul-06 23 150,415,392.84 285,419,391.96 435,834,784.81
25-Aug-06 24 145,490,785.87 259,119,200.41 404,609,986.27
25-Sep-06 25 140,714,186.88 228,870,172.04 369,584,358.92
25-Oct-06 26 136,083,125.82 205,478,039.00 341,561,164.82
25-Nov-06 27 131,594,920.11 185,636,910.22 317,231,830.33
25-Dec-06 28 127,246,705.87 169,692,912.82 296,939,618.69
25-Jan-07 29 123,035,469.24 156,674,127.32 279,709,596.56
25-Feb-07 30 118,958,076.39 145,917,039.20 264,875,115.59
25-Mar-07 31 115,011,301.39 136,943,430.95 251,954,732.34
25-Apr-07 32 111,181,851.66 130,030,112.62 241,221,964.29
25-May-07 33 107,496,390.71 123,648,363.72 231,144,754.43
25-Jun-07 34 103,921,558.25 117,924,118.38 221,845,676.63
25-Jul-07 35 98,303,913.02 112,451,877.07 210,755,790.09
25-Aug-07 36 92,349,985.04 106,685,159.67 199,035,144.71
25-Sep-07 37 87,769,841.10 100,911,622.16 188,681,463.26
25-0Oct-07 38 83,705,210.70 95,624,907.05 179,330,117.75
25-Nov-07 39 79,991,524.98 90,837,720.87 170,829,245.86
25-Dec-07 40 76,802,340.16 86,373,347.10 163,175,687.26
25-Jan-08 41 73,748,795.45 82,184,231.66 155,933,027.11
25-Feb-08 42 70,814,492.93 78,246,346.54 149,060,839.47
25-Mar-08 43 67,995,009.42 74,490,368.27 142,485,377.69
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25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09
25-Jul-09
25-Aug-09
25-Sep-09
25-Oct-09
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-Oct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25-Jul-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12
25-Jul-12

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
82
83
84
85
86
87
88
89
90
91
92
93
94
95

65,286,056.23
62,683,479.00
60,183,256.84
57,781,501.05
55,474,453.32
53,258,483.67
51,130,087.99
49,085,885.43
47,122,615.56
45,237,135.40
43,426,416.35
41,687,541.02
40,017,700.04
38,414,188.83
36,874,334.82
35,392,518.59
33,969,738.71
32,603,666.06
31,292,060.94
30,032,769.95
28,823,722.96
27,662,930.20
26,548,479.33
25,478,5632.65
24,451,324.35
23,465,275.84
22,518,913.96
21,610,773.96
20,739,414 .97
19,903,420.80
19,101,407.28
18,332,026.97
17,693,972.33
16,885,977.81
16,206,865.47
15,5655,516.42
14,930,831.49
14,331,738.85
13,757,197.80
13,206,201.09
12,677,776.28
12,170,986.31
11,684,929.62
11,218,739.85
10,771,585.28
10,342,668.08

9,931,223.36

9,636,518.20

9,157,850.59

8,794,548.30

8,445,967.81

8,111,493.16

70,908,383.69
67,492,781.38
64,236,235.85
61,131,703.06
58,173,120.65
55,353,223.03
52,665,773.74
50,104,793.44
47,664,550.16
45,339,552.09
43,125,224.76
41,015,790.63
39,006,431.23
37,092,5639.71
35,269,710.17
33,533,682.56
31,876,257.03
30,208,248.84
28,795,860.08
27,365,560.08
26,003,977.24
24,707,895.67
23,474,651.86
22,300,865.49
21,183,738.65
20,120,842.91
19,109,950.06
18,148,835.98
17,235,5623.64
16,367,622.13
15,643,027.55
14,759,697.53
14,015,657.28
13,309,005.19
12,638,181.63
12,001,359.45
11,396,933.21
10,823,339.89
10,279,066.27

9,762,654.46

9,272,765.56

8,807,989.69

8,367,044.41

7,948,706.25

7,651,809.48

7,175,245.23

6,818,028.69

6,479,081.51

6,157,452.55

5,852,239.46

5,662,586.42

5,287,682.27

136,194,439.93
130,176,260.38
124,419,492.70
118,913,204.11
113,647,573.97
108,611,706.69
103,795,861.73
99,190,678.87
94,787,165.72
90,576,687.50
86,551,641.11
82,703,331.65
79,024,131.27
75,506,728.54
72,144,045.00
68,926,101.16
65,845,995.74
62,901,914.90
60,087,921.02
57,398,330.03
54,827,700.20
52,370,825.87
50,023,131.19
47,779,398.14
45,635,063.00
43,586,118.75
41,628,864.02
39,759,609.95
37,974,938.60
36,271,042.94
34,644,434.83
33,091,724.49
31,609,629.61
30,194,983.00
28,845,047.10
27,556,875.86
26,327,764.70
25,155,078.74
24,036,264.07
22,968,855.56
21,950,541.85
20,978,976.00
20,051,974.03
19,167,446.09
18,323,394.77
17,517,913.31
16,749,252.05
16,015,599.72
15,315,303.13
14,646,787.76
14,008,554.23
13,399,175.43

%



25-Aug-12
25-Sep-12
25-Oct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13
25-Mar-13
25-Apr-13
25-May-13
25-Jun-13
25-Jul-13
25-Aug-13
25-Sep-13
25-Oct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14
25-Mar-14
25-Apr-14
25-May-14
25-Jun-14
25-Jul-14
25-Aug-14
25-Sep-14
25-Oct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15
25-May-15
25-Jun-15
25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16
25-Apr-16
25-May-16
25-Jun-16
25-Jul-16
25-Aug-16
25-Sep-16
25-0Oct-16
25-Nov-16

96

97

98

99
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
139
140
141
142
143
144
145
146
147

7,790,534.85
7,482,528.77
7,186,935.12
6,903,237.40
6,630,941.40
6,369,574.20
6,118,683.30
5,877,835.67
5,646,616.92
5,424,630.47
5,211,496.75
5,006,852.44
4,810,349.76
4,621,655.79
4,440,451.75
4,266,432.45
4,099,305.62
3,938,791.36
3,784,621.62
3,636,539.62
3,494,299.39
3,357,665.56
3,230,903.76
3,108,860.78
2,991,362.82
2,878,242.40
2,769,338.21
2,664,494.78
2,5663,562.37
2,466,396.69
2,372,858.75
2,282,814.61
2,196,135.25
2,112,696.40
2,032,378.29
1,965,065.58
1,880,647.12
1,809,015.86
1,740,068.67
1,673,706.18
1,609,832.68
1,548,355.98
1,489,187.26
1,432,240.96
1,377,434.66
1,324,688.98
1,273,927 .44
1,225,076.38
1,178,064.85
1,132,824.50
1,089,289.49
1,047,396.42

5,026,795.45
4,779,156.01
4,5644,073.49
4,320,893.89
4,108,997.76
3,907,798.61
3,716,771.81
3,535,357.36
3,363,057.03
3,199,399.12
3,043,936.93
2,806,247.68
2,755,967.35
2,622,676.66
2,496,016.38
2,375,646.35
2,261,244 .41
2,152,505.50
2,049,156.90
1,950,906.84
1,857,495.88
1,768,678.81
1,693,366.54
1,621,244.02
1,552,182.34
1,486,046.46
1,422,712.91
1,362,063.44
1,303,984.77
1,248,368.38
1,195,110.80
1,144,111.94
1,095,276.42
1,048,612.87
1,003,733.78
960,855.31
919,797.16
880,482.39
842,837.34
806,791.41
772,276.99
739,220.34
707,586.42
677,288.81
648,279.60
620,504.28
593,910.62
568,448.62
544,070.38
520,729.99
498,383.53
476,988.87

12,817,330.30
12,261,684.78
11,731,008.61
11,224,131.30
10,739,939.16
10,277,372.81
9,835,4556.10
9,413,193.02
9,000,673.95
8,624,029.59
8,255,433.68
7,903,100.11
7,566,317.11
7,244,332.45
6,936,468.13
6,642,078.80
6,360,550.03
6,091,296.87
5,833,778.53
5,587,446.47
5,351,795.27
5,126,344.37
4,924,270.30
4,730,104.80
4,543,5645.15
4,364,288.86
4,192,051.11
4,026,558.22
3,867,547.14
3,714,765.08
3,567,969.55
3,426,026.54
3,291,411.67
3,161,209.27
3,036,112.08
2,915,920.89
2,800,444.28
2,689,498.26
2,5682,906.00
2,480,497.58
2,382,109.67
2,287,685.32
2,196,773.68
2,109,529.77
2,025,714.26
1,945,193.25
1,867,838.06
1,793,525.01
1,722,135.23
1,653,554.49
1,587,673.01
1,524,385.29

319



25-Dec-16
25-Jan-17
25-Feb-17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17
25-Jul-17
25-Aug-17
25-Sep-17
25-Oct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18
25-Jul-18
25-Aug-18
25-Sep-18
25-Oct-18
25-Nov-18
25-Dec-18
25-Jan-19
25-Feb-19
25-Mar-19
25-Apr-19
25-May-19
25-Jun-19
25-Jul-19
25-Aug-19
25-Sep-19
25-Oct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20
25-Jul-20
25-Aug-20
25-Sep-20
25-Oct-20
25-Nov-20
25-Dec-20
25-Jan-21
25-Feb-21
25-Mar-21

148
149
150
151
152
153
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
192
193
194
195
196
197
198
199

1,007,084.20
968,294.02
930,969.20
895,055.18
860,499.38
827,251.19
795,261.83
764,484.35
734,873.52
706,385.78
678,979.18
652,613.31
627,249.26
602,849.56
579,378.13
556,800.20
535,082.32
514,192.26
404,098.97
474,772.58
456,184.30
438,306.42
421,112.26
404,576.12
388,673.26
373,379.85
358,672.96
344,530.49
330,931.19
317,854.57
303,633.81
284,305.45
273,022.16
262,174.17
251,745.01
241,718.83
232,080.38
222,814.96
213,908.44
205,347.19
197,118.13
189,208.62
181,606.54
174,300.18
167,278.31
160,530.09
154,045.09
147,813.28
141,825.01
136,070.98
130,542.24
125,230.18

456,505.72
436,895.45
418,121.06
400,147.13
382,839.73
366,466.35
350,695.87
335,5698.48
321,145.61
307,309.91
294,065.21
281,386.39
269,249.45
257,631.37
246,5610.11
235,864.56
225,674.51
215,920.59
206,584.27
197,647.80
189,094.15
180,907.06
173,070.92
165,570.79
158,392.38
151,521.98
144,946.47
138,653.30
132,630.43
126,866.34
121,350.00
116,070.84
111,018.75
106,184.05
101,557.44
97,130.06
92,893.39
88,839.20
84,959.96
81,247.93
77,696.05
74,297 .47
71,045.63
67,934.26
64,957.34
62,109.13
50,384.10
56,776.98
54,282.73
51,896.49
49,613.65
47,420.76

1,463,589.92
1,405,189.47
1,349,090.26
1,295,202.31
1,243,439.11
1,193,717.54
1,145,957.71
1,100,082.83
1,056,019.13
1,013,695.70
973,044.38
033,9990.70
896,498.71
860,480.93
825,888.23
792,664.76
760,756.83
730,112.85
700,683.24
672,420.37
645,278.45
619,213.48
594,183.18
570,1486.91
547,065.63
524,901.83
503,619.43
483,183.79
463,561.62
444,720.91
424,083.80
400,376.29
384,040.92
368,358.22
353,302.46
338,848.90
324,973.77
311,654.25
298,868.40
286,595.12
274,814.17
263,506.09
252,852.17
242,234.44
232,235.65
222,639.21
213,420.19
204,590.27
196,107.74
187,967.47
180,155.89
172,659.94



25-Apr-21
25-May-21
25-Jun-21
25-Jul-21
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22
25-May-22
25-Jun-22
25-Jul-22
25-Aug-22
25-Sep-22
25-Oct-22
25-Nov-22
25-Dec-22
25-Jan-23
25-Feb-23
25-Mar-23
25-Apr-23
25-May-23
25-Jun-23
25-Jul-23
25-Aug-23
25-Sep-23
25-Oct-23
25-Nov-23
25-Dec-23
25-Jan-24
25-Feb-24
25-Mar-24
25-Apr-24
25-May-24
25-Jun-24
25-Jul-24
25-Aug-24
25-Sep-24
25-Oct-24
25-Nov-24
25-Dec-24
25-Jan-25
25-Feb-25
25-Mar-25
25-Apr-25
25-May-25
25-Jun-25
25-Jul-25

200
201
202
203
204
205
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

120,126.51
116,223.27
110,512.77
105,987.63
101,640.73
97,465.25
93,454.58
89,602.41
85,902.62
82,349.36
78,936.99
75,660.06
72,513.36
69,491.85
66,590.70
63,805.25
61,131.02
58,563.72
56,099.18
53,733.42
51,462.60
49,283.05
47,191.19
45,183.63
43,257.07
41,408.35
39,634.43
37,932.40
36,299.43

34,732.83

33,220.99
31,788.41
30,405.68
29,079.50
27,807.63
26,587.93
25,418.36
24,296.92
23,221.72
22,190.92
21,202.78
20,255.59
19,347.73
18,477.64
17,643.82
16,844 .81
16,079.24
15,345.76
14,643.09
13,970.00
13,325.31
12,707.87

45,340.58
43,342.05
41,430.28
39,601.53
37,852.24
36,179.00
34,578.54
33,047.73
31,683.56
30,183.18
28,843.84
27,562.91
26,337.86
25,166.30
24,045.91
22,974.49
21,949.93
20,970.20
20,033.37
19,137.58
18,281.06
17,462.10
16,679.10
15,930.48
15,214.76
14,530.52
13,876.39
13,251.07

12,653.30-

12,081.89
11,535.69
11,013.62
10,514.62
10,037.68
9,681.86
9,146.22
8,720.89
8,332.03
7,951.83
7,688.53
7,241.38
6,900.68
6,692.76
6,289.96
6,000.68
5,724.31
5,460.30
5,208.10
4,967.19
4,737.08
4,517.30
4,307.38

165,467.10
158,565.32
151,943.05
145,589.16
139,492.98
133,644.25
128,033.12
122,650.13
117,486.19
112,532.55
107,780.83
103,222.96
98,851.22
94,658.15
90,636.61
86,779.74
83,080.96
79,633.92
76,132.54
72,871.00
69,743.66
66,745.15
63,870.29
61,114.11
58,471.83
55,038.87
53,510.83
51,183.47
48,952.73
46,814.72
44,765.68
42,802.03
40,920.30
39,117.18
37,389.48
35,734.15
34,148.25
32,628.95
31,173.55
20,779.45
28,444 .16
27,165.27
25,940.49
24,767.60
23,644.49
22,569.12
21,639.53
20,563.85
19,610.28
18,707.09
17,842.61
17,015.25

2B



25-Aug-25
25-Sep-25
25-Oct-25
25-Nov-25
25-Dec-25
25-Jan-26
25-Feb-26
25-Mar-26
25-Apr-26
25-May-26
25-Jun-26
25-Jul-26
25-Aug-26
25-Sep-26
25-Oct-26
25-Nov-26
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27
25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28
25-Jul-28
25-Aug-28
25-Sep-28
25-Oct-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29
25-Jul-29
25-Aug-29
25-Sep-29
25-0ct-29
25-Nov-29

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
201
292
293
204
295
206
207
298
299
300
301
302
303

12,116.58
11,553.83
11,014.96
10,499.00
10,005.03
9,632.16
9,079.55
8,646.36
8,231.81
7,835.14
7,455.63
7,092.58
6,745.30
6,413.17
6,095.56
5,791.86
5,5601.52
5,223.98
4,958.72
4,705.22
4,463.00
4,231.59
4,010.55
3,799.44
3,597.84
3,405.37
3,221.64
3,046.28
2,878.95
2,719.30
2,5667.01
2,421.76
2,283.27
2,151.24
2,025.40
1,905.49
1,791.25
1,682.43
1,578.81
1,480.17
1,386.28
1,296.94
1,211.96
1,137.77
1,067.14
999.01
935.94
875.09
817.22
762.20
709.91
660.22

4,106.91
3,915.45
3,732.62
3,558.03
3,391.33
3,232.15
3,080.18
2,935.09
2,796.58
2,664.35
2,538.14
2,417.66
2,302.68
2,192.94
2,088.21
1,988.27
1,892.90
1,801.91
1,715.09
1,632.26
1,663.25
1,477.88
1,405.99
1,337.42
1,272.02
1,209.66
1,150.20
1,093.50
1,039.44
987.90
938.78
891.95
847.32
804.79
764.26
725.64
©688.84
853.79
620.4
588.59
568.3
529.46
501.99
475.84
450.95
427.26
404.7
383.24
362.82
343.4
324.91
307.33

16,223.49
15,469.28
14,747.58
14,057.03
13,396.35
12,764.32
12,159.73
11,681.45
11,028.39
10,499.50
9,993.77
9,510.24
9,047.98
8,606.11
8,183.76
7,780.13
7,394.42
7,025.89
6,673.81
6,337.48
6,016.25
5,709.47
5,416.53
5,136.85
4,869.87
4,615.04
4,371.84
4,139.78
3,918.39
3,707.20
3,505.78
3,313.71
3,130.59
2,956.03
2,789.66
2,631.12
2,480.09
2,336.22
2,198.21
2,068.76
1,944.58
1,826.40
1,713.95
1,613.61
1,518.09
1,427.17
1,340.65
1,258.34
1,180.04
1,105.60
1,034.82
967.55

3%



25-Dec-29
25-Jan-30
25-Feb-30
25-Mar-30
25-Apr-30
25-May-30
25-Jun-30
25-Jul-30
25-Aug-30
25-Sep-30
25-Oct-30
25-Nov-30
25-Dec-30
25-Jan-31
25-Feb-31
25-Mar-31
25-Apr-31
25-May-31
25-Jun-31
25-Jul-31
25-Aug-31
25-Sep-31
25-Oct-31
25-Nov-31
25-Dec-31
25-Jan-32
25-Feb-32
25-Mar-32
25-Apr-32
25-May-32
25-Jun-32
25-Jul-32
25-Aug-32
25-Sep-32
25-Oct-32
25-Nov-32
25-Dec-32
25-Jan-33
25-Feb-33
25-Mar-33
25-Apr-33
25-May-33
25-Jun-33
25-Jul-33
25-Aug-33
25-Sep-33
25-Oct-33
25-Nov-33
25-Dec-33
25-Jan-34
25-Feb-34
25-Mar-34

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
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355

613.02
568.21
525.67
485.31
447.02
410.72
376.31
343.72
312.85
283.64
256.00
229.86
205.16
181.83
159.80
139.02
119.42
100.96
83.57
67.21
51.83
37.39
25.64
23.99
22.43
20.95
19.54
18.2
16.92
15.71
14.57
13.48
12.44
11.46
10.53
9.65
8.82
8.05
7.33
6.65

5.39
4.81
4.26
3.75
3.26

28
2.37
1.96
1.58
1.22
0.89

290.62
27472
259.61
24524
231.58
218.6
206.27
194.56
183.43
172.86
162.83
163.3
144.26
135.68
127.53
119.81
112.48
105.54
98.95
92.71
86.8
81.2
75.89
70.87
66.11
61.61
57.36
53.33
49.53
45.93
42.53
39.32
36.29
33.43
30.73
28.19
25.79
23.53
21.41
19.4
17.62
15.75
14.08
12.52
11.06
9.68
8.39
7.18
6.05

4.01
3.09

903.64
842.93
785.28
730.54
678.60
629.32
582.58
538.27
406.28
456.50
418.82
383.16
349.41
317.50
287.33
258.82
231.90
206.49
182.52
159.93
138.63
118.58
101.53
94.86
88.55
82.56
76.9
71.53
66.45
61.64
571
52.8
48.73
44.89
41.27
37.84
34.61
31.59
28.74
26.05
23.52
21.14
18.89
16.78
14.8
12.94
11.19
9.55
8.02
6.58
5.23
3.98

3313



25-Apr-34
25-May-34
25-Jun-34

25-Jul-34
25-Aug-34

356
357
358
359
360

0.57

0.27

2.23
1.43
0.69

2.8
1.71
0.69

734



*This column includes *This column includes

all floating rate bonds all fixed rate bonds

Bond Bond Bond

Balance Balance Balance

Floaters Fixed Total

805,920,000.00 0.00 805,920,000.00
800,381,651.46 0.00 .800,381,651.46
793,118,096.02 0.00 793,118,096.02
784,106,640.82 0.00 784,106,640.82
773,339,949.17 0.00 773,339,949.17
760,713,065.73 0.00 760,713,065.73
746,255,458.04 0.00 746,255,458.04
730,010,665.65 0.00 730,010,665.65
712,035,916.03 0.00 712,035,916.03
692,383,945.20 0.00 692,383,945.20
671,037,315.69 0.00 671,037,315.69
647,066,532.14 0.00 647,966,532.14
625,255,660.06 0.00 625,255,660.06
603,446,619.84 0.00 603,446,619.84
582,446,686.45 0.00 582,446,686.45
562,235,617.25 0.00 562,235,617.25
542,611,011.76 0.00 542,611,011.76
523,561,702.59 0.00 523,561,702.59
505,077,769.99 0.00 505,077,769.99
487,150,283.48 0.00 487,150,283.48
469,770,790.66 0.00 469,770,790.66
452,930,724.44 0.00 452,930,724.44
436,600,049.19 0.00 436,600,049.19
410,052,371.50 0.00 410,052,371.50
378,827,572.96 0.00 378,827,572.96
343,801,945.61 0.00 343,801,945.61
315,778,751.51 0.00 315,778,751.51
291,449,417.02 0.00 291,449,417.02
271,157,205.38 0.00 271,157,205.38
253,941,020.34 0.00 253,941,020.34
239,133,987.11 0.00 239,133,087.11
226,230,283.28 0.00 226,230,283.28
215,607,254.69 0.00 215,607,254.69
205,645,824.84 0.00 205,645,824.84
196,499,369.22 0.00 196,499,369.22
185,559,868.23 0.00 185,559,868.23
173,965,760.51 0.00 173,965,760.51
163,752,033.90 0.00 163,752,033.90
154,539,185.77 0.00 154,539,185.77
146,200,834.64 0.00 146,200,834.64
138,703,525.31 0.00 138,703,525.31
131,634,571.19 0.00 131,634,571.19
124,919,037.47 0.00 124,919,037.47
118,479,520.28 0.00 118,479,520.28



112,347,735.48
106,478,076.48
100,879,190.72
95,519,819.69
90,400,500.66
85,504,585.73
80,818,377.73
76,348,000.19
72,069,008.51
67,984,783.77
64,073,056.31
60,315,697.91
56,739,510.36
53,356,165.44
50,127,257.29
47,030,954.93
44123,745.16
41,342,796.89
38,677,5655.47
36,136,140.56
33,700,485.54
31,376,697.41
29,151,657.88
27,009,287.99
24,972,823.63
23,020,618.31
21,154,053.81
19,365,319.64
17,652,654.49
16,011,388.58
14,436,753.99
12,928,806.05
11,481,804.47
10,094,597.99
8,762,817.63
7,484,354.10
6,257,244.75
5,078,828.79
3,946,819.47
2,859,030.63
1,813,009.92
807,134.61
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

112,347,735.48
106,478,076.48
100,879,190.72
95,519,819.69
90,400,500.66
85,504,5685.73
80,818,377.73
76,348,000.19
72,069,008.51
67,984,783.77
64,073,056.31
60,315,697.91
56,739,510.36
53,356,165.44
50,127,257.29
47,030,954.93
44,123,745.16
41,342,796.89
38,677,555.47
36,136,140.56
33,700,485.54
31,376,697.41
29,151,557.88
27,009,287.99
24,972,823.63
23,020,618.31
21,154,953.81
19,365,319.64
17,652,654.49
16,011,388.58
14,436,753.99
12,928,806.05
11,481,804.47
10,094,597 .99
8,762,817.63
7,484,354.10
6,257,244.75
5,078,828.79
3,946,819.47
2,859,030.63
1,813,009.92
807,134.61
.0.00
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TIAA NIM BASIS RISK TEMPLATE

*This column includes

*This column includes

hybrids during the fixed only hybrids during
period and all fixed rate loans the floating period Total
Collateral Collateral Underlying

Distribution Deal Balance Balance Collateral
Date Age Fixed Floaters Balance
25-Aug-04 4] 274,263,654.06 557,427,097.87 831,690,751.93
25-Sep-04 1 271,607,210.24 553,231,026.54 824,738,236.78
25-Oct-04 2 268,762,000.20 545,964,497.89 814,726,498.09
25-Nov-04 3 265,478,749.76 537,435,132.40 802,913,882.16
25-Dec-04 4 261,815,550.77 528,669,831.53 790,485,382.30
25-Jan-05 5 257,908,444.10 519,741,442.22 777,649,886.32
25-Feb-05 6 253,882,920.74 510,305,471.95 764,188,392.69
25-Mar-05 7 249,383,789.26 500,274,386.32 749,658,175.58
25-Apr-05 8 244 377,712.53 489,404,680.74 733,782,393.27
25-May-05 ] 239,098,249.31 476,636,866.90 715,735,116.21
25-Jun-05 10 232,789,339.83 462,473,268.54 695,262,608.37

25-Jul-05 11 225,839,795.84 447,026,829.36 672,866,625.20
25-Aug-05 12 219,437,983.34 429,259,000.79 648,696,984.13
25-Sep-05 13 213,622,828.47 412,324,946.51 625,947,774.98
25-Oct-05 14 208,301,743.86 396,147,730.47 604,449,474.33
25-Nov-05 15 203,360,713.99 383,429,467.34 586,790,181.33
25-Dec-05 16 198,785,478.24 372,896,307.87 571,681,786.10
25-Jan-06 17 194,483,545.54 362,228,327.57 556,711,873.11
25-Feb-06 18 190,298,047.61 351,499,865.22 541,797,912.82
25-Mar-06 19 186,231,500.13 341,117,669.41 527,349,169.54
25-Apr-06 20 182,256,656.60 331,089,152.89 513,345,809.49
25-May-06 21 178,351,773.05 321,129,694.99 499,481,468.04
25-Jun-06 22 174,499,887.47 310,582,102.76 485,081,990.23

25-Jul-06 23 170,688,149.10 298,448,703.73 469,136,852.83
25-Aug-06 24 166,907,243.95 280,809,607.48 447,716,851.43
25-Sep-06 25 163,119,967.08 260,353,976.34 423,473,943.42
25-Oct-06 26 159,323,215.08 243,795,867.06 403,119,082.14
25-Nov-06 27 155,516,063.33 231,711,586.50 387,227,649.84
25-Dec-06 28 151,699,383.24 222,107,049.18 373,806,432.41
25-Jan-07 29 147,875,521.14 212,621,690.27 360,497,211.41
25-Feb-07 30 144,047,959.97 202,965,470.59 347,013,430.56
25-Mar-07 31 140,251,955.01 194,042,961.84 334,294,916.85
25-Apr-07 32 136,491,731.91 186,444,843.52 322,936,575.43
25-May-07 33 132,771,888.26 180,026,840.79 312,798,729.05
25-Jun-07 34 129,097,205.85 174,010,626.98 303,107,832.83

25-Jul-07 35 125,472,490.47 167,450,898.81 292,923,389.28
25-Aug-07 36 121,902,437.69 160,107,042.76 282,009,480.44
25-Sep-07 37 118,391,522.75 152,850,718.26 271,242,241.01
25-Oct-07 38 114,943,012.73 145,859,201.19 260,803,113.92
25-Nov-07 39 111,563,399.04 139,085,678.49 250,649,077.53
25-Dec-07 40 108,253,348.20 132,587,343.66 240,840,691.85
25-Jan-08 41 105,016,668.89 126,735,265.75 231,751,934.64
25-Feb-08 42 101,855,793.18 121,574,355.06 223,430,148.24
25-Mar-08 43 98,772,670.03 117,005,318.52 215,777,988.55



25-Apr-08
25-May-08
25-Jun-08
25-Jul-08
25-Aug-08
25-Sep-08
25-0Oct-08
25-Nov-08
25-Dec-08
25-Jan-09
25-Feb-09
25-Mar-09
25-Apr-09
25-May-09
25-Jun-09
25-Jul-09
25-Aug-09
25-Sep-09
25-Qct-09
25-Nov-09
25-Dec-09
25-Jan-10
25-Feb-10
25-Mar-10
25-Apr-10
25-May-10
25-Jun-10
25-Jul-10
25-Aug-10
25-Sep-10
25-Oct-10
25-Nov-10
25-Dec-10
25-Jan-11
25-Feb-11
25-Mar-11
25-Apr-11
25-May-11
25-Jun-11
25-Jul-11
25-Aug-11
25-Sep-11
25-Oct-11
25-Nov-11
25-Dec-11
25-Jan-12
25-Feb-12
25-Mar-12
25-Apr-12
25-May-12
25-Jun-12
25-Jul-12

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
82
83
84
85
86
87
88
89
90
91
92
93
94
95

95,768,769.24
92,845,093.76
90,002,203.13
87,240,237.71
84,558,943.36
81,973,154.74
79,481,635.34
77,082,470.76
74,774,104.91
72,554,374.64
70,421,041.14
68,356,271.58
66,357,940.95
64,423,819.66
62,551,456.40
60,733,233.64
58,972,394.46
57,281,971.02
55,659,206.66
54,101,387.95
52,605,857.11
51,170,024.51
40,791,377.60
48,467,489.87
47,196,027.69
45,974,755.18
44,801,539.37
43,674,352.58
42,501,275.43
41,550,497.31
40,550,317.63
39,5689,144.69
38,665,495.29
37,777,993.08
36,925,365.71
36,106,442.98
35,320,162.72
34,565,518.10
33,841,652.74
33,147,757.22
32,482,994.38
31,831,415.71
31,192,765.64
30,566,849.43
29,063,527.53
29,352,709.56
28,764,348.06
28,188,431.84
27,624,979.17
27,074,030.84
26,535,642.97
26,009,879.90

112,720,207.99
108,608,198.93
104,637,545.91
100,743,097.44
96,904,970.57
93,129,357.23
89,285,073.82
85,359,858.19
81,404,091.29
77,5693,982.46
73,964,107.22
70,473,228.86
67,114,438.71
63,883,456.11
60,778,193.88
57,797,862.95
54,934,381.59
52,215,636.58
49,634,196.20
47,184,218.40
44,860,115.36
42,656,567.04
40,569,210.25
38,592,449.96
36,721,685.85
34,952,629.97
33,280,795.63
31,702,492.51
30,214,187.53
28,811,835.43
27,491,968.44
26,251,277.59
25,086,604.68
23,994,938.99
22,973,727.89
22,019,873.04
21,130,750.50
20,303,857.31
19,536,802.42
18,827,304.98
18,173,306.00
17,543,579.62
16,937,172.66
16,353,171.92
15,790,701.94
15,248,924.91
14,727,187.73
14,224,556.58
13,740,290.68
13,273,680.46
12,824,045.26
12,390,733.17

208,488,977.23
201,453,292.68
194,639,749.03
187,983,335.15
181,463,913.94
175,102,511.97
168,766,609.16
162,442,328.96
156,178,196.20
150,148,357.10
144,385,148.36
138,829,500.44
133,472,379.66
128,307,275.76
123,329,650.28
118,531,096.60
113,906,776.05
109,497,607.59
105,293,402.86
101,285,606.35
97,465,972.46
93,826,591.55
90,360,587.85
87,059,939.83
83,917,713.54
80,927,285.15
78,082,335.01
75,376,845.08
72,805,462.96
70,362,332.74
68,042,286.08
65,840,422.29
63,752,099.97
61,772,932.07
59,899,093.60
58,126,316.02
56,450,903.22
54,869,375.41
53,378,455.16
51,975,062.20
50,656,300.38
49,374,995.33
48,129,938.30
46,920,021.35
45,744,229.47
44,601,634.47
43,491,535.79
42,412,988.42
41,365,269.85
40,347,711.29
39,359,688.23
38,400,613.07

28



25-Aug-12
25-Sep-12
25-Oct-12
25-Nov-12
25-Dec-12
25-Jan-13
25-Feb-13
25-Mar-13
25-Apr-13
25-May-13
25-Jun-13
25-Jul-13
25-Aug-13
25-Sep-13
25-Oct-13
25-Nov-13
25-Dec-13
25-Jan-14
25-Feb-14
25-Mar-14
25-Apr-14
25-May-14
25-Jun-14
25-Jul-14
25-Aug-14
25-Sep-14
25-Oct-14
25-Nov-14
25-Dec-14
25-Jan-15
25-Feb-15
25-Mar-15
25-Apr-15
25-May-15
25-Jun-15
25-Jul-15
25-Aug-15
25-Sep-15
25-Oct-15
25-Nov-15
25-Dec-15
25-Jan-16
25-Feb-16
25-Mar-16
25-Apr-16
25-May-16
25-Jun-16
25-Jul-16
25-Aug-16
25-Sep-16
25-Oct-16
25-Nov-16

96

97

98

99
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
139
140
141
142
143
144
145
146
147

25,496,806.85
24,996,482.74
24,508,952.90
24,034,241.83
23,672,346.08
23,123,227.03
22,686,803.78
22,262,946.07
21,851,467.11
21,452,116.45
21,064,572.73
20,688,436.38
20,323,222.15
19,968,351.58
19,623,145.29
19,286,815.25
18,958,454.02
18,637,016.00
18,321,362.01
18,010,138.13
17,701,941.19
17,395,074.16
17,087,615.56
16,775,992.21
16,435,635.60
16,076,205.63
15,724,298.10
15,379,759.59
15,042,439.71
14,712,191.12
14,388,869.44
14,072,333.17
13,762,443.69
13,459,065.14
13,162,064.39
12,871,311.00
12,586,677.14
12,308,037.57
12,035,269.56
11,768,252.85
11,506,869.59
11,251,004.34
11,000,543.93
10,755,377.52
10,515,396.48
10,280,494.37
10,050,566.89

9,825,511.87

9,605,229.16

9,389,620.67

9,178,590.26

8,972,043.75

11,973,207.53
11,570,771.07
11,182,846.63
10,808,880.80
10,448,342.40
10,100,722.37
9,765,613.01
0,442,457.27
9,130,803.57
8,830,218.84
8,640,287.19
8,260,610.19
7,990,904.41
7,730,694.82
7,479,574.88
7,237,260.12
7,003,423.77
6,777,752.42
6,559,996.91
6,349,808.22
6,146,837.66
5,950,893.17
5,761,378.79
5,677,164.08
5,393,832.46
5,183,293.17
4,981,052.20
4,786,779.39
4,600,157.83
4,420,883.33
4,248,665.51
4,083,222.28
3,924,284.56
3,771,594.08
3,624,902.86
3,483,972.90
3,348,575.69
3,218,491.88
3,093,510.89
2,973,430.55
2,858,056.78
2,747,203.26
2,640,691.10
2,538,348.56
2,440,010.76
2,345,519.40
2,254,722 .49
2,167,474.10
2,083,634.13
2,003,068.04
1,025,646.68
1,851,246.03

37,470,014.38
36,567,253.81
35,691,799.53
34,843,122.64
34,020,688.49
33,223,949.40
32,452,416.79
31,705,403.34
30,982,270.68
30,282,335.29
29,604,859.92
28,949,046.57
28,314,126.56
27,699,046.39
27,102,720.17
26,524,075.38
25,961,877.79
25,414,768.42
24,881,358.92
24,359,946.35
23,848,778.85
23,345,967.33
22,848,994.34
22,353,156.28
21,829,468.06
21,259,498.80
20,705,350.30
20,166,538.98
19,642,597.53
19,133,074.44
18,637,534.94
18,155,555.45
17,686,728.26
17,230,659.22
16,786,967.25
16,355,283.90
15,935,252.83
15,526,529.45
15,128,780.45
14,741,683.39
14,364,926.37
13,998,207.59
13,641,235.03
13,293,726.08
12,955,407.24
12,626,013.77
12,305,289.38
11,992,985.97
11,688,863.29
11,392,688.71
11,104,236.94
10,823,289.78



25-Dec-16
25-Jan-17
25-Feb-17
25-Mar-17
25-Apr-17
25-May-17
25-Jun-17

25-Jul-17
25-Aug-17
25-Sep-17
25-Oct-17
25-Nov-17
25-Dec-17
25-Jan-18
25-Feb-18
25-Mar-18
25-Apr-18
25-May-18
25-Jun-18

25-Jul-18
25-Aug-18
25-Sep-18
25-Oct-18
25-Nov-18
25-Dec-18
25-Jan-19
25-Feb-19
25-Mar-19
25-Apr-19
25-May-19
25-Jun-19

25-Jul-19
25-Aug-19
25-Sep-19
25-Oct-19
25-Nov-19
25-Dec-19
25-Jan-20
25-Feb-20
25-Mar-20
25-Apr-20
25-May-20
25-Jun-20

25-Jul-20
25-Aug-20
25-Sep-20
25-Oct-20
25-Nov-20
25-Dec-20
25-Jan-21
25-Feb-21
25-Mar-21

148
149
160
151
152
153
154
156
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
192
193
104
195
196
197
198
199

8,769,888.84
8,572,035.12
8,378,393.98
8,188,878.62
8,003,403.98
7,821,886.74
7.644,245.23
7,470,399 47
7,300,271.06
7,133,783.22
6,970,860.70
6,811,429.79
6,655,418.26
6,502,755.35
6,353,371.73
6,207,199.47
6,064,172.03
5,024,224.20
5,787,292.13
5,653,313.21
5,522,226.15
5,393,970.88
5,268,488.54
5,145,721.50
5,025,613.27
4,908,108.51
4,793,153.03
4,680,693.71
4,570,678.53
4,463,056.52
4,332,168.23
4,128,526.31
4,030,595.19
3,034,804.58
3,841,100.70
3,749,466.69
3,659,832.56
3,572,165.22
3,486,423.42
3,402,566.76
3,320,555.67
3,240,351.39
3,161,915.94
3,085,212.13
3,010,203.53
2,936,854.43
2,865,129.90
2,794,995.68
2,726,418.23
2,659,364.70
2,593,802.90
2,529,701.32

1,779,747.01
1,711,035.26
1,645,001.01
1,581,538.82
1,520,547 .47
1,461,929.74
1,405,592.28
1,351,445.46
1,299,403.19
1,249,382.82
1,201,304.95
1,155,093.36
1,110,674.82
1,067,979.03
1,026,938.47
987,488.27
949,566.16
913,112.32
878,069.29
844,381.89
811,997.13
780,864.09
750,933.89
722,159.55
694,495.97
667,899.81
642,329.46
617,744.92
594,107.80
571,381.19
549,529.67
528,519.17
508,317.00
488,891.72
470,213.47
452,252.33
434,981.34
418,373.44
402,402.91
387,045.04
372,276.09
358,073.25
344,414.61
331,279.10
318,646.49
306,497.35
294,812.98
283,575.44
272,767 .47
262,372.51
252,374 .61
242,758.47

10,549,635.84
10,283,070.38
10,023,394.99
9,770,417.44
9,523,951.45
9,283,816.48
9,049,837.51
8,821,844.93
8,509,674.26
8,383,166.04
8,172,165.66
7,966,523.15
7,766,093.08
7,570,734.38
7,380,310.19
7,194,687.74
7,013,738.19
6,837,336.52
6,665,361.42
6,497,695.10
6,334,223.28
6,174,834.97
6,019,422.43
5,867,881.05
5,720,109.24
5,576,008.32
5,435,482.48
5208,438.63
5,164,786.32
5,034,437.71
4,881,697.95
4,657,045.48
4,538,912.18
4,423,696.30
4,311,322.87
4,201,719.02
4,094,813.91
3,090,538.66
3,888,826.33
3,789,611.80
3,692,831.76
3,508,424.64
3,506,330.55
3,416,491.23
3,328,850.02
3,243,351.78
3,159,942.88
3,078,571.12
2,999,185.70
2,921,737.20
2,846,177.51
2,772,459.79
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25-Apr-21
25-May-21
25-Jun-21
25-Jul-21
25-Aug-21
25-Sep-21
25-Oct-21
25-Nov-21
25-Dec-21
25-Jan-22
25-Feb-22
25-Mar-22
25-Apr-22
25-May-22
25-Jun-22
25-Jul-22
25-Aug-22
25-Sep-22
25-Oct-22
25-Nov-22
25-Dec-22
25-Jan-23
25-Feb-23
25-Mar-23
25-Apr-23
25-May-23
25-Jun-23
25-Jul-23
25-Aug-23
25-Sep-23
25-Oct-23
25-Nov-23
25-Dec-23
25-Jan-24
25-Feb-24
25-Mar-24
25-Apr-24
25-May-24
25-Jun-24
25-Jul-24
25-Aug-24
25-Sep-24
25-Oct-24
25-Nov-24
25-Dec-24
25-Jan-25
25-Feb-25
25-Mar-25
25-Apr-25
25-May-25
25-Jun-25
25-Jul-25

200
201
202
203
204
205
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

2,467,029.09
2,405,755.96
2,345,852.31
2,287,289.14
2,230,038.02
2,174,071.13
2,119,361.21
2,065,881.56
2,013,606.02
1,962,509.00
1,912,565.41
1,863,750.68
1,816,040.75
1,769,412.06
1,723,841.53
1,679,306.55
1,635,785.01
1,693,255.20
1,551,695.92
1,511,086.36
1,471,406.17
1,432,635.40
1,394,754.53
1,357,744 .43
1,321,586.39
1,286,262.05
1,251,753.47
1,218,043.06
1,185,113.59
1,162,948.21
1,121,630.40
1,090,844.00
1,060,873.16
1,031,602.39
1,003,016.51
975,100.65
047,840.25
921,221.06
895,229.14
869,850.81
845,072.71
820,881.72
797,265.03
774,210.08
751,704.57
729,736.48
708,294.01
687,365.63
666,940.04
647,006.19
627,553.24
608,570.61

233,509.38
224,613.20
216,056.34
207,825.74
199,908.87
192,203.64
184,968.48
177,922.24
171,144.20
164,624.08
158,351.99
1562,318.41
146,514.20
140,930.58
135,559.10
130,391.63
125,420.39
120,637.85
116,036.82
111,610.35
107,351.78
103,254.70
90,312.95
95,520.61
91,871.97
88,361.57
84,984 .14
81,734.61
78,608.13
75,600.00
72,705.73
69,920.99
67,241.62
64,663.62
62,183.14
59,796.48
57,500.08
55,290.52
53,164.51
51,118.88
49,150.58
47,256.70
45,434.41
43,681.01
41,993.89
40,370.54
38,808.56
37,305.63
35,859.52
34,468.08
33,129.25
31,841.04

2,700,538.47
2,630,369.16
2,661,908.65
2,495,114.88
2,429,946.89
2,366,364.77
2,304,329.69
2,243,803.79
2,184,750.23
2,127,133.09
2,070,917.40
2,016,069.09
1,962,554.95
1,910,342.64
1,8569,400.62
1,809,698.19
1,761,205.39
1,713,893.06
1,667,732.74
1,622,696.71
1,5678,757.95
1,535,890.10
1,494,067 .48
1,453,265.04
1,413,458.36
1,374,623.62
1,336,737.61
1,209,777.67
1,263,721.72
1,228,548.21
1,194,236.13
1,160,764.99
1,128,114.79
1,096,266.02
1,065,199.65
1,034,897.13
1,005,340.33

976,511.58

948,393.65

920,969.69

894,223.29

868,138.42

842,699.44

817,891.09

793,698.46

770,107.02

747,102.57

724,671.26

702,799.56-

681,474.26
660,682.49
640,411.65

¢



25-Aug-25
25-Sep-25
25-Oct-25
25-Nov-25
25-Dec-25
25-Jan-26
25-Feb-26
25-Mar-26
25-Apr-26
25-May-26
25-Jun-26
25-Jul-26
25-Aug-26
25-Sep-26
25-Oct-26
25-Nov-26
25-Dec-26
25-Jan-27
25-Feb-27
25-Mar-27
25-Apr-27
25-May-27
25-Jun-27
25-Jul-27
25-Aug-27
25-Sep-27
25-Oct-27
25-Nov-27
25-Dec-27
25-Jan-28
25-Feb-28
25-Mar-28
25-Apr-28
25-May-28
25-Jun-28
25-Jul-28
25-Aug-28
25-Sep-28
25-0ct-28
25-Nov-28
25-Dec-28
25-Jan-29
25-Feb-29
25-Mar-29
25-Apr-29
25-May-29
25-Jun-29
25-Jul-29
25-Aug-29
25-Sep-29
25-Oct-29
25-Nov-29

252
253
254
255
256
257
258
259
260
261
262
263
264
265
266
267
268
269
270
27
272
273
274
275
276
277
278
279
280
281
282
283
284
285
286
287
288
289
290
291
292
293
294
205
296
297
298
299
300
301
302
303

590,047.91
572,187.72
564,760.93
537,757.95
521,169.39
504,986.08
489,199.02
473,799.40
458,778.62
444,128.23
429,839.99
415,905.81
402,317.78
389,068.15
376,149.36
363,553.98
351,274.75
339,304.57
327,636.48
316,263.67
305,179.49
294,377.41
283,851.05
273,5694.16
263,600.65
253,864.51
244,379.91
235,141.11
226,142.50
217,378.60
208,844.05
200,533.59
192,442.08
184,564.50
176,895.91
169,431.51
162,166.58
155,096.51
148,216.80
141,523.03
135,010.87
128,676.12
122,514.63
116,939.12
111,5613.92
106,235.56
101,100.67

96,105.92

91,248.06

86,523.93

81,930.42

77,464.48

30,601.55
29,408.94
28,261.44
27,157.36
26,095.05
25,072.95
24,089.53
23,143.36
22,233.01
21,357.15
20,514 .48
19,703.76
18,923.77
18,173.37
17,451.44
16,756.91
16,088.76
15,446.00
14,827.66
14,232.84
13,660.65
13,110.25
12,580.80
12,071.54
11,581.70
11,110.55
10,657.39
10,221.55
9,802.37
9,399.24
9,011.55
8,638.72
8,280.20
7,935.44
7,603.93
7,285.18
6,978.71
6,684.05
6,400.76
6,128.42
5,866.62
5,614.95
5,373.04
5,140.53
4,917.06
4,702.29
4,495.89
4,297.55
4,106.97
3,923.85
3,747.91
3,578.89

620,649.46
601,596.66
583,022.37
564,915.30
547,264.44
530,059.02
513,288.55
496,942.76
481,011.63
465,485.39
450,354.48
435,609.57
421,241.55
407,241.52
393,600.80
380,310.89
367,363.51
354,750.56
342,464.14
330,496.51
318,840.14
307,487.65
206,431.85
285,665.70
275,182.34
264,975.06
255,037.30
245,362.65
235,944.87
226,777.85
217,855.60
209,172.31
200,722.28

192,499.93

184,499.84
176,716.69
169,145.28
161,780.56
154,617.56
147,651.45
140,877.49
134,291.07
127,887.67
122,079.65
116,430.97
110,937.85
105,596.55
100,403.46

95,355.03

90,447.78

85,678.33

81,043.37
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25-Dec-29
25-Jan-30
25-Feb-30
25-Mar-30
25-Apr-30
25-May-30
25-Jun-30
25-Jul-30
25-Aug-30
25-Sep-30
25-Oct-30
25-Nov-30
25-Dec-30
25-Jan-31
25-Feb-31
25-Mar-31
25-Apr-31
25-May-31
25-Jun-31
25-Jul-31
25-Aug-31
25-Sep-31
25-Oct-31
25-Nov-31
25-Dec-31
25-Jan-32
25-Feb-32
25-Mar-32
25-Apr-32
25-May-32
25-Jun-32
25-Jul-32
25-Aug-32
25-Sep-32
25-Oct-32
25-Nov-32
25-Dec-32
25-Jan-33
25-Feb-33
25-Mar-33
25-Apr-33
25-May-33
25-Jun-33
25-Jul-33
25-Aug-33
25-Sep-33
25-Oct-33
25-Nov-33
25-Dec-33
25-Jan-34
25-Feb-34
25-Mar-34

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
341
342
343
344
345
346
347
348
349
350
351
352
353
354
355

73,123.14
68,903.49
64,802.68
60,817.93
56,946.50
53,185.73
49,533.02
45,985.80
42,541.58
39,197.91
35,952.42
32,802.74
29,746.61
26,781.77
23,906.05
21,117.30
18,413.42
15,792.38
13,252.15
10,790.79
8,406.38
6,097.03
4,223.06
4,017.74
3,818.10
3,624.02
3,435.36
3,252.01
3,073.82
2,900.69
2,732.48
2,569.09
2,410.40
2,256.29
2,106.65
1,961.39
1,820.39
1,690.37
1,564.20
1,441.77
1,323.00
1,207.80
1,096.09
987.77
882.76
780.99
682.37
586.82
494.28
404.66
317.9
233.92

3,416.53
3,260.57
3,110.77
2,966.89
2,828.73
2,696.06
2,568.67
2,446.36
2,328.95
2,216.25
2,108.07
2,004.26
1,904.64
1,809.06
1,717.34
1,629.37
1,544.99
1,464.06
1,386.46
1,312.06
1,240.73
1,172.36
1,106.84
1,044.06
983.90
926.28
871.09
818.25
767.65
719.22
672.87
628.52
586.09
545.51
506.71
469.62
43417
400.30
367.94
337.04
307.55
279.39
252.53
226.91
202.48
179.20
167.02
135.90
115.78
96.65
78.45
61.14

76,539.67
72,164.05
67,913.44
63,784.82
59,775.23
55,881.79
52,101.69
48,432.16
44,870.53
41,414.16
38,060.49
34,807.00
31,651.24
28,590.82
25,623.39
22,746.67
19,058.41
17,256.44
14,638.61
12,102.85
9,647.11
7,269.40
5,329.90
5,061.79
4,802.00
4,550.30
4,306.46
4,070.25
3,841.47
3,619.91
3,405.35
3,197.61
2,996.49
2,801.80
2,613.37
2,431.01
2,254.56
2,000.67
1,932.14
1,778.82
1,630.55
1,487.20
1,348.62
1,214.68
1,085.24
960.19
839.39
722.72
610.06
501.31
396.34
295.06
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25-Apr-34
25-May-34
25-Jun-34

25-Jul-34
25-Aug-34

356
357
358
359
360

152.65
74.03

447
290.08
14.26

0.21

197.35
103.11
14.26
0.21

344



*This column includes
all floating rate bonds

*This column includes
all fixed rate bonds

Bond Bond Bond

Balance Balance Balance

Floaters Fixed Total

805,920,000.00 0.00 805,920,000.00
798,955,823.47 0.00 798,955,823.47
788,944,084.78 0.00 788,944,084.78
777,131,468.85 0.00 777,131,468.85
764,702,968.99 0.00 764,702,968.99
751,867,473.01 0.00 751,867,473.01
738,405,979.38 0.00 738,405,979.38
723,875,762.27 0.00 723,875,762.27
707,999,979.96 0.00 707,999,979.96
689,952,702.90 0.00 689,952,702.90
669,480,195.06 0.00 669,480,195.06
647,084,211.89 0.00 647,084,211.89
622,914,570.82 0.00 622,914,570.82
600,165,361.67 0.00 600,165,361.67
578,667,061.02 0.00 578,667,061.02
561,007,768.02 0.00 561,007,768.02
545,899,372.79 0.00 545,899,372.79
530,929,459.80 0.00 530,929,459.80
516,015,499.51 0.00 516,015,499.51
501,566,756.23 0.00 501,566,756.23
487,563,396.18 0.00 487,563,396.18
473,699,054.73 0.00 473,699,054.73
459,299,576.92 0.00 459,299,576.92
443,354,439.52 0.00 443,354,439.52
421,934,438.12 0.00 421,934,438.12
397,691,530.11 0.00 397,691,530.11
377,336,668.83 0.00 377,336,668.83
361,445,236.53 0.00 361,445,236.53
348,024,019.10 0.00 348,024,019.10
334,714,798.10 0.00 334,714,798.10
321,231,017.25 0.00 321,231,017.25
308,512,503.54 0.00 308,512,503.54
297,154,162.12 0.00 297,154,162.12
287,016,315.74 0.00 287,016,315.74
277,325,419.52 0.00 277,325,419.52
267,140,975.97 0.00 267,140,975.97
256,227,067.13 0.00 256,227,067.13
245,459,827.70 0.00 245,459,827.70
235,020,700.61 0.00 235,020,700.61
224,866,664.22 0.00 224,866,664.22
215,058,278.54 0.00 215,058,278.54
205,969,521.33 0.00 205,969,521.33
197,647,734.93 0.00 197,647,734.93
189,995,575.24 0.00 189,995,575.24

-
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182,706,563.92
175,670,879.37
168,857,335.72
162,200,921.84
155,681,500.63
149,320,098.66
142,984,195.85
136,659,915.65
130,395,782.89
124,365,943.79
118,602,735.05
113,047,087.13
107,689,966.35
102,524,862.45
97,551,297.24
92,762,636.72
88,239,438.09
83,924,381.05
79,797,568.97
75,876,431.39
72,125,740.68
68,560,009.11
65,154,045.14
61,871,122.96
58,770,621.25
55,802,599.54
52,978,978.01
50,302,404 .46
47,752,632.62
45,316,271.88
42,982,852.88
40,758,865.39
38,629,363.56
36,597,491.47
34,653,572.78
32,781,397.68
31,002,408.62
29,208,800.23
27,669,532.30
26,192,648.89
24,873,887.07
23,592,582.02
22,347,524 .99
21,137,608.04
19,961,816.16
18,819,221.17
17,709,122.48
16,630,575.11
15,682,856.54
14,565,297.98
13,577,274.92
12,618,199.76

0.00
0.00
0.60
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

182,706,563.92
175,670,879.37
168,857,335.72
162,200,921.84
155,681,500.63
149,320,098.66
142,984,195.85
136,6569,915.65
130,395,782.89
124,365,943.79
118,602,735.05
113,047,087.13
107,689,966.35
102,524,862.45
97,551,297.24
92,762,636.72
88,239,438.09
83,924,381.05
79,797,568.97
75,876,431.39
72,125,740.68
68,560,009.11
65,154,045.14
61,871,122.96
58,770,621.25
55,802,599.54
52,078,978.01
50,302,404.46
47,752,632.62
45,316,271.88
42,982,852.88
40,758,865.39
38,629,363.56
36,597,491.47
34,653,5672.78
32,781,397.68
31,002,408.62
29,298,800.23
27,669,532.30
26,192,648.89
24,873,887.07
23,592,582.02
22,347,524.99
21,137,608.04
19,961,816.16
18,819,221.17
17,709,122.48
16,630,575.11
15,5682,856.54
14,565,297.98
13,677,274.92
12,618,199.76

b



11,687,601.07
10,784,840.50
9,909,386.22
9,060,709.33
8,238,275.18
7,441,536.09
6,670,003.48
5,922,990.03
5,199,857.37
4,499,921.08
3,822,446.61
3,166,633.26
2,631,713.25
1,916,633.09
1,320,306.86
741,662.07
179,464.48

0

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

11,687,601.07
10,784,840.50
9,909,386.22
9,060,709.33
8,238,275.18
7,441,536.09
6,670,003.48
5,922,990.03
5,199,857.37
4,499,921.98
3,822,446.61
3,166,633.26
2,631,713.25
1,916,633.09
1,320,306.86
741,662.07
179,464.48

0
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Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5
Seitle 8/31/2004

Price = 99.8167 100%
85% 5.27
088

0072512004 - 12/25/2006

0.00%

5.00%

1.60%

100% 5.25
0.99

0972572004 - 12/25/2011

0.00%

5.00%

4.86%

115% 523
1.4

09/25/2004 - 06/25/2011

0.00%

4.99%

4.78%

130% 522
1.20

09/25/2004 - 12/25/2010

0.00%

4.83%

4.66%

150% 5.22
1.22

09/25/2004 - 01/25/2010

0.00%

4.52%

4.30%

This information is being provided in response to your specific request for information. The information has been preparec
acting as agent for the Issuer or its affiliates in connection with the proposed transaction. All information contained herein
and any investment decision with respect to the security should be made by you based solely upon the information contai
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold nc

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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DEFAULT

125%
5.20
1.33
0912512004 - 08/25/2013
0.00%
6.25%
6.22%

200%
-20 46
069
09/25/2004 06i25/2007
n 20.42%
10.00%
10.00%
2034
069,

- 09/25/2004 - 061252007
20.35%
- 9.98%
*9.98%
-20.03
, 0.69

o '-'i“j;ﬁ~09/25/2004 - 06/25/2007
' o 2015%
951%

L 951%
1988

- 069
/2512004 06/25/2007
20.05%
o 8.89%
©.8.89%
1985
T -
12512004 - 0612512007
w0 19.98%
o 801%
8.01%

021252004 - 06125

d and furnished to you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of it
1is preliminary, limited in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity
ined in the final prospectus. Under no circumstances shall the information presented constitute an offer to sell or soficitation of an offer to by r
or may an offer to buy be accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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Yield -
WAL for Princ Pmts
Principal Window
Principal Writedown
Total Collat Loss (NIM Life}
b Total Collat Loss (NIM Residual Life)

Yield
, . ), WAL for Princ Pmts
'09/25/2004 06/25/2007 Principal Window
I SR} 48% Principal Writedown
o ,,;,.1232% Total Collat Loss (NIM Life)
3 R 12 32% Total Collat Loss (NIM Residual Life)
I - -2419 Yield
P 06z WAL for Princ Pmts
. '09/25/2004 06/25/2007; Principal Window

Principal Writedown
: Total Collat Loss (NIM Life)
11 52% Total Collat Loss (NIM Residual Life)

-23 61 ] Yield
: 0 67! WAL for Princ Pmts
09125 2004 06/25/2007‘ ' Principal Window

Principal Writedown
o Total Collat Loss (NIM Life)
% Total Collat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

Total Coltat Loss (NIM Residual Life)

0912512004 - 06125

ts affiliates. The preliminary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
y will actually perform as described in any scenario. The above analysis alone is not intended to be a prospectus
Yor shall there be any sale of securities in any jurisdiction in which such offer, solicitation or sale would be

Generated by Intex Dealmaker 8/31/2004 10:51 AM



Aegis ABS 2004-4 - Price/Yield - NIM

Balance $44,300,000.00
Coupon 5
Settle 8/31/2004

Price = 99.8167 100%
85% 515
215

09/25/2004 - 02/25/2014

0.00%

5.00%

4.99%

100% 516
1.87

09/25/2004 - 04/25/2013

0.00%

5.00%

497%

115% 518
162

09/25/2004 - 05/25/2012

0.00%

4.99%

4.90%

130% 5.20
1.38

092572004 - 01/25/2011

0.00%

4.83%

4.68%

150% 5.22
1.16

09/25/2004 - 06/25/2009

0.00%

4.52%

4.07%

This information is being provided in response to your specific request for information. The information has been preparet
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein
and any investment decision with respect to the security should be made by you based solely upon the information contai
unlawful prior to registration or qualification under the securities laws of such jurisdiction. The securities my not be sold n

Generated by Intex Dealmaker 8/31/2004 10:51 AM



BEST AVAILABLE COPY

DEFAULT
125% 150% 175% 2000

| Bt
9.51%:

" 951%!
2430

d and fumished Lo you solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of it
Vis preliminary, limited in nature and subject fo completion o amendment. CSFBC makes no representation that the above referenc

ined in the final prospectus. Under no circumstances shall the infammation presented constitute an offer to sell or solicitation of an of

or may an offer to buy be accepled prior to the delivery of a final prospectus relating to the securiles.
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Yield

WAL for Princ Pmts
Principal Window

Principal Writedown

Total Collat Loss (NIM Life)
Total Collat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts
Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

3% Total Collat Loss (NIM Residual Li)

ts aff

Yield

WAL for Princ Pmts
Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

%: Total Collat Loss (NIM Residual Life)

Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

Total Collat Loss (NIM Residual Life)
Yield

WAL for Princ Pmts

Principal Window

Principal Writedown

Total Collat Loss (NIM Life)

Total Collat Loss (NIM Residual Life}

Generated by Intex Dealmaker 8/31/2004 10:51 AM



Aegis ABS 2004-4 - EFFECT_RATE Report

ARM 150% PPC
FIX 50% PPC

Run To CALL

LIBOR =20%

Period Date
Total

0 Aug27,04
1 Sep25,04
2 Oct25,04
3 Nov25,04
4 Dec25,04
5 Jan25,05
6 Feb25,05
7 Mar25,05
8 Apr25,05
9 May25,05
10 Jun25,05
11 Jul25,05
12 Aug25,05
13 Sep25,05
14 Oct25,05
15 Nov25,05
16 Dec25,05
17 Jan25,06
18 Feb25,06
19 Mar25,06
20 Apr25,06
21 May25,06
22 Jun25,06
23 Jul25,08
24 Aug25,06
25 Sep25,06
26 Oct25,06
27 Nov25,06
28 Dec25,06
29 Jan25,07
30 Feb25,07
KY| Mar25,07
32 Apr25,07
3 May25,07
34 Jun25,07
35 Jul25,07
36 Aug25,07
37 Sep25,07

Effective Rafe

N/A
23.70
2352
23,57
2337
23.28
23.56
23.04
23.03
22.75
2270
22.40
2222
2216
21.85
21.80
21.48
21.28
2152
20.91
20.85
20.52
2048
2140
13.83
13.96
13.65
13.77
13.46
13.74
14.38
13.54
13.66
13.33
13.46
1365
12.90

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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38
39
40
41
42
43
44
45
46
47
48
43
50
5
52
53
54
55
56
57
58
59
80
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

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
Apr25,08
May25,09
Jun25,09
Jui2s,038
Aug25,09
Sep25,09
Oct25,09
Nov25,09
Dec25,09
Jan25,10
Feb25,10
Mar25,10
Apr25,10
May25,10
Jun25,10
Jul25,10
Aug25,10
Sep25,10
Oct25,10
Nov25,10
Dec25,10
Jan25,11
Feb25,11
Mar25,11
Apre5,11

May25,11
Jun25,11
Jul25,11

Aug25 11
Sep25,11
Oct25,11

13.04
12,69
12.83
12.48
12.72
1312
12.50
12.64
12.29
1242
1211
12.00
12.14
11.79
11.93
11.58
11.50
1247
11.30
11.44
11.10
11.24
7.60
7.56
7.78
7.49
7.7
7.42
7.39
8.15
7.33
7.54
7.27
7.48
721
7.18
7.39
712
733
7.07
7.04
777
6.99
7.20
6.95
715
6.90
6.88
7.08

Generated by Intex Dealmaker 8/31/2004 10:51 AM



87 Nov25,11 6.84

88 Dec25,11 7.05
89 Jan25,12 6.80
30 Feb25,12 6.78
9N Mar25,12 7.23
92 Apr25,12 6.74
93 May25,12 6.95
94 Jun25,12 6.71
95 Jul25,12 6.91
96 Aug25,12 6.67
97 Sep25,12 6.66
98 Oct25,12 6.86
99 Nov25,12 6.63
100 Dec25,12 6.83
101 Jan25,13 6.60
102 Feb25,13 6.58
103 Mar25,13 7.27
104 Apr25,13 6.56
105 May25,13 6.76
106 Jun25,13 6.53
107 Jui25,13 6.74
108 Aug25,13 6.51
109 Sep25,13 6.50
110 Oct25,13 6.70
11 Nov25,13 6.47

This information is being provided in response to your specific request for information. The information has been prepared and furnished to you ¢
acting as agent for the Issuer or its affiliiates in connection with the proposed transaction. All information contained herein is preliminary, limited i
and any investment decision with respect to the security should be made by you based solely upon the information contained in the final prospec
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 b

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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solely by CREDIT SUISSE FIRST BOSTON CORPORATION (CSFBC) and not the Issuer of the Securities or any of its affiliates. The prelim
in nature and subject to completion or amendment. CSFBC makes no representation that the above referenced seurity wilt actually perform ¢
stus. Under no circumstances shall the information presented constitute an offer to sell or solicitation of an offer to by nor shall there be any ¢
»e accepted prior to the delivery of a final prospectus relating to the securites.

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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iinary description of the under-lying assests has not been independently verified by CSFBC. CSFBC is not
3s described in any scenario. The above analysis alone is not intended to be a prospectus
sale of securities in any jurisdiction in which such offer, solicitation or sale would be

Generated by Intex Dealmaker 8/31/2004 10:51 AM
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Aegis ABS 2004-4 - EFFECT_RATE Report

ARM Prepay  100% PPC
FIX Prepay 50% PPC

Run To CALL

LIBOR = 20%

Period Date Effective Rate Net Funds Rate
Total

0 Aug27,04

1 Sep25,04 ' N/A N/A
2 Oct25,04 2351 6.84
3 Nov25,04 2315 6.62
4 Dec25,04 23.04 6.83
5 Jan25,05 22.66 6.61
6 Feb25,05 22.41 6.61
7 Mar25,05 22.56 7.3
8 Apr25,05 21.88 6.60
9 May25,05 21.74 6.82
10 Jun25,05 21.32 6.59
11 Jul25,05 2117 6.81
12 Aug25,05 20.74 6.59
13 Sep25,05 20.46 6.58
14 Oct25,05 20.32 6.80
15 Nov25,05 19.91 6.58
16 Dec25,05 19,78 6.79
17 Jan25,06 19.37 6.57
18 Feb25,06 19.11 6.57
19 Mar25,06 19.33 7.27
20 Apr25,06 18.61 6.56
21 May25,06 18.51 6.78
22 Jun25,06 18.12 6.56
23 Jul25,06 18.05 6.79
24 Aug25,06 19.17 8.07
25 Sep25,06 13.00 8.06
26 0ct25,06 1314 8.32
27 Nov25,06 12.80 8.03
28 Dec25,06 12.95 8.29
29 Jan25,07 12.62 8.01
30 Feb25,07 13.02 8.49
31 Mar25,07 13.74 9.38
32 Apr25,07 12.83 8.46
33 May25,07 12.99 8.72
34 Jun25,07 12.64 8.42
35 Jul25,07 12.81 8.69
36 Aug25,07 13.06 8.99
37 Sep25,07 12.56 8.98

Generated by Intex Dealmaker 8/31/2004 10:52 AM



38
39
40
M
42
43
44
45
46
47
48
49
50
51
52
53

55
56
57
58
59
60
81
62
63
64
5
66
67
68
69
70
7
72
73
74
75
76
77
78
79
80
81
82
83
84
85
86

Oct25,07
Nov25,07
Dec25,07
Jan25,08
Feb25,08
Mar25,08
Apr25,08
May25,08
Jun25,08
Jui25,08

Aug25,08
Sep25,08
Oct25,08
Nov25,08
Dec25,08
Jan25,09
Feb25,09
Mar25,09
Apr25,08
May25,09
Jun25,09
Jui25,09

Aug25,09
Sep25,09
Oct25,09
Nov25,09
Dec25,09
Jan25,10
Feb25,10
Mar25,10
Apr25,10
May25,10
Jun25,10
Jul25,10

Aug25,10
Sep25,10
Oct25,10
Nov25,10
Dec25,10
Jan25,11

Feb25,11
Mar25,11
Apr511

May25,11
Jun25,11
Jul25,11

Aug25,11
Sep25,11
Oct25,11

12.76
12.40
12.60
12.24
12.66
13.18
12.50
12.71
12.34
12.55
12.24
12.16
12.38
12.01
12.23
11.86
11.83
12.69
11.68
11.90
11.54
1.76
9.03
9.00
9.28
8.96
9.23
8.91
8.88
9.81
8.84
8.1
8.79
9.06
8.74
8.72
8.99
8.68
8.94
8.63
861
9.50
8.56
8.82
8.52
8.78
8.47
8.45
8.71
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9.25
8.94
9.21
8.90
9.37
9.99
9.32
9.61
9.27
9.56
9.28
9.25
9.54
921
9.48
9.16
9.17
10.13
8.12
9.40
9.08
9.35
9.03
9.00
9.28
8.96
9.23
8.91
8.88
9.81
8.84
9.11
8.79
9.06
8.74
8.72
8.98
8.68
8.94
8.63
8.61
8.50
8.56
8.82
8.52
8.78
8.47
8.45
8.71



87
88
89
90
9N
92
93
94
95
96
97
98
99
100
101
102
103
104
1086
106
107
108
109
110
111
12
13
114
115
16
17
118
119
120
121
122
123
124
125
126
127

Nov25,11
Dec25,11
Jan25,12
Feb25,12
Mar25,12
Apr25,12
May25,12
Jun25,12
Jul25,12

Aug25,12
Sep25,12
Oct25,12
Nov25,12
Dec25,12
Jan25,13
Feb25,13
Mar25,13
Apr25,13
May25,13
Jun25,13
Jul25,13

Aug25,13
Sep25,13
Oct25,13
Nov25,13
Dec25,13
Jan25,14
Feb25,14
Mar25,14
Apr25,14
May25,14
Jun25,14
Jul25,14

Aug25,14
Sep25,14
Oct25,14
Nov25,14
Dec25,14
Jan25,15
Feb25,15
Mar25,15

8.41
8.66
8.36
8.34
8.89
8.30
8.55
8.26
8.51
8.22
8.19
8.45
8.15
8.40
8.11
8.09
8.94
8.05
8.30
8.01
8.26
7.98
7.96
8.20
7.92
8.16
7.88
7.86
8.68
7.83
8.07
7.79
8.03
7.75
7.74
7.98
7.70
7.94
767
7.65
8.45
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8.41
8.66
8.36
8.34
8.89
830
8.55
8.26
8.51
8.22
8.19
8.45
8.15
8.40
811
8.09
8.94
8.05
8.30
8.01
8.26
7.98
7.96
8.20
7.92
8.16
7.88
7.86
8.68
7.83
8.07
7.79

803

7.75
7.74
7.98
7.70
7.94
7.67
7.65
8.45

26!




Aegis ABS 2004-4 - EFFECT_RATE Report

ARM Prepay  100% PPC
FIX Prepay 200% PPC

Run To CALL

LIBOR =20%

Period Date
Total

0 Aug27,04
1 Sep25,04
2 Oct25,04
3 Nov25,04
4 Dec25,04
5 Jan25,05
6 Feb25,05
7 Mar25,05
8 Apr25,05
g May25,05
10 Jun25,05
1 Jul25,05
12 Aug25,05
13 Sep25,05
14 Oct25,05
15 Nov25,05
16 Dec25,05
17 Jan25,06
18 Feb25,06
19 Mar25,06
20 Apr25,06
21 May25,06
22 Jun25,06
23 Jul25,06
24 Aug25,06
25 Sep25,06
26 Oct25,06
27 Nov25,06
28 Dec25,06
29 Jan25,07
30 Feb25,07
Ky Mar25,07
32 Apr25,07
3 May25,07
34 Jun25,07
35 Jul25,07
36 Aug25,07
37 Sep25,07

Effective Rate

N/A
2357
2328
2326
2299
22.86
23.14
2262
22.64
2242
22.45
2223
2214
2218
21.95
21.99
21.76
21.66
21.99
21.46
2149
2125
21.30
23.01
15.14
15.38
15.11
15.35
15.08
16.76
16.64
15.73
16.00
15.70
15.97
16.57
15.93

Net Funds Rate

N/A
6.84
6.62
6.84
6.62
6.62
7.33
6.62
6.85
6.63
6.85
6.64
6.64
8.87
6.65
6.87
6.66
6.66
7.38
6.67
6.89
6.67
6.92
8.65
8.67
8.97
8.70
9.00
873
943

10.46
947
9.80
9.51
9.85

10.45

10.47

32



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
85
66
67

69
70
7
72
73
74
75
76

Oct25,07
Nov25,07
Dec25,07
Jan25,08
Feb25,08
Mar25,08
Apr25,08
May25,08
Jun25,08
Jui25,08
Aug25,08
Sep25,08
Oct25,08
Nov25,08
Dec25,08
Jan25,09
Feb25,09
Mar25,09
Apr25,09
May25,08
Jun25,09
Jui25,09
Aug25,09
Sep25,09
Oct25,09
Nov25,09
Dec25,09
Jan25,10
Feb25,10
Mar25,10
Apr25,10
May25,10
Jun25,10
Jul25,10
Aug25,10
Sep25,10
Oct25,10
Nov25,10
Dec25,10

16.25
15.92
16.23
15.91
16.69
17.41
16.68
17.03
16.67
17.01
16.74
16.73
17.08
16.71
17.06
16.68
16.74
17.90
16.71
17.06
16.68
17.03
11.91
11.93
12.35
1197
12.38
12.00
12.01
13.32
12.04
12.46
12.07
12.49
12.10
1212
12.63
1214
12.56

10.84
10.52
10.89
10.56
11.38
1219
11.43
11.83
1147
11.88
11.60
11.63
12.04
11.67
12.08
1.7
11.80
13.09
11.84
12.25
11.88
12.29
11.91
11.93
12.35
11.97
12.38
12.00
12.01
13.32
12.04
12.46
12.07
12.49
12.10
1212
12.53
12.14
12.56

76%



