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Portfolio Analysis

Ameriquest ’
PPSI2004-WHQ2

4,177 records
Originator WA LTV|WA FICO|WA DTI] BALANCE(S
Argent 0.8342 611 0.3905]  959,534,11%38
Olympus 0.8298 610] 0.4028 79,825,076\
Total: 0.8339 611 0.3915] 1,039,359,195.641\ -
North California (% of Pool) 10.6%
South California (% of Pool)  29.4%
[WA DTI 39.15%|
DTI WA LTV|{WA FICO{WA DTI| BALANCE(S)
0.01 - 5.00 0.8074] 648] 0.0382 7,195,213.06]
5.01 - 10.00 0.8544} 633] 0.0853 12,818.451.80)
10.01 - 15.00 0.8465 605] 0.1297 18,381,533.02}
15.01 - 20.00 0.8134] 616] 0.1841 27,166,804.81
20.01 - 25.00 0.8277 615 0.2313 43,925,481.84
25.01 - 30.00 0.8254 613] 0.2825 74,667,965.77
30.01 - 35.00 0.8298 614] 03309 114,835,198.45
35.01 - 40.00 0.8343 616 0.3819] 166,475,514.16
40.01 - 45.00 0.8439 615] 0.4316]  260,009,318.59
45.01 - 50.00 0.8493 603] 0.4816] 274,618,385.18
50.01 - 55.00 0.6985 5791 0.5304 39,265,328.96
Total: 0.8339) 611 0.3915] 1,039,359,195.64
FICO WA LTV|WAFICO|WA DTI| BALANCE(S)
<= 500 0.686] 500  0.4502 1,884,436.19
501 - 520 0.789 511 0418 58,874,825.61
521 - 540 0.7963 531]  0.3979 87,643,885.29
541 - 560 0.8162 551]  0.3929 95,036,914.78
561 - 580 0.8298 5711 0.3982]  104,445,118.29
581 - 600 0.8396 591 0.4008]  113,702,904.30
601 - 620 0.8605 611] 0.3911] 132,418,176.18
621 - 640 10.8527, 630 0.3961]  140,906,466.
641 - 660 0.8438 6501 0.3694)  102,659,927.59
661 - 680 0.854 669 0.3784] 65,773,334.72
681 - 700 0.8462 690]  0.384) 47,840,944.99
701 - 720 0.8223 7100  0.3769 33,684,991,
721 - 740 0.8279 731] 0.3732] 21,251,954.74]
741 - 760 0.825 7500  0.3827 18,023,302.60)
761 - 780 0.7865 769 0.3607 11,506,575.40,
781 - 800 0.7687 786] 0.4227 3,705,437.08
Total: 0.8339]  611] 0.3915] 1,039,359,195.64
Silent Second WA LTV|WA FICO]WA DTI] BALANCE(S)
N 0.8355 610 0.3921]  974,810,407.22]
Y 0.809 628]  0.381 64,548,788 .42
Total: 0.8339 611] 0.3915] 1,039,359,195.64
Self-Employed WA LTV|WA FICO|WA DT1| BALANCE($)
N 0.8344] 612] 0.4044]  782,511,457.18
Y 0.8323 609]  0.352]  256,847,738.46
Total: 0.8339 611l 0.3915] 1,039,359,195.64




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 couid 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 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.




Asset Backed Securities Portfolio Analysis
Ameriquest
PPSI2004-WHQ2
All records
20,511 records

Selection Criteria: All records
Table of Contents

1. DISTRIBUTION BY FICO

1. DISTRIBUTION BY FICO

. Sched
g;s ;Il{CIgUTION Count Balance Balﬁlg GI;::: MC::';S: Li(iirco:; Lifg:s: TI::: A
=500 52 8,587,969.57 0.25] 8.346| 5.951} 14.450 8.450§ 360
501-510 508) 82,325,334.38 2.35) 8.338) 5.966f 14.361 8.361) 359
511 -520 680§ 107,301,115.37 3.07f 8.130| 5.961} 14.165 8.165f 359
521 -530 883} 142,865,392.68 408} 7.944) 5914} 13.974 79741 358
531 -540 798 135,452,727.87 3.87§ 8.009) 5.933| 14.046 8.046] 359
541 - 550 911} 151,549,964.20 4331 7.690f 5910} 13.725 7.725} 359
551 - 560 1,173| 188,945,936.49 5.40f 7.587] 5.894} 13.634 7.634| 359
561-570 9741 164,770,358.85 471 7.554) 5.904] 13.586 7.586) 357
571 -580 1,018) 176,377,243.66 5.04( 7463 5.924| 13.494 7.494) 358
581 -590 1,131} 190,424,666.28 5.44) 7311} 5.879| 13.347 7.347( 358
591 - 600 1,098 192,813,803.17 5.51f 7171 5.917§ 13.195 7.195) 359
601 - 610 1,306 214,357,365.38 6.12]] 7.165] 5.855| 13.174 7.174| 358
611 -620 1,387 246,031,078.18 7.03§ 7.117} 5.880( 13.144 7.144) 357
621 - 630 1,618} 268,405,819.01 7.67}) 7.088| 5.870) 13.001 7.0014 357
631 - 640 1,377 232,932,734.33 6.66| 7.145] 5.859} 13.096 7.096] 358
641 - 650 1,035 175,669,343.97 5.021 7.044} 5.882] 12.976 6.976) 357
651 - 660 8901 160,949,005.99 46011 6.908| 5.864} 12.816 6.816[ 358
661 - 670 692§ 123,111,285.10 3.52| 6.952) 5.842( 12.954 6.954| 357

file://C:\Documents%20and%20Settings\K Pelky\Local%20Settings\Temporary%20Inter... 11/18/2004




671 - 680 609 103,701,637.99 2.96] 7.021§ 5.839| 12.941 6.941| 358
681 - 690 1 528} 92,532,614.59 2.64) 6.870) 5.857) 12.737 6.737)] 357
691 - 700 439 77,234,521.42 2.21) 6.833| 5.849| 12.699 6.699] 358
701 - 710 350 63,248,030.50 1.81{ 6.806| 5.811§ 12.696 6.696( 358
711 -720 2464 46,373,252.41 1.32] 6.807) 5.854§ 12.666 6.666) 357
721 -730 2234 39,525,199.73 1.13} 6.827( 5.782{ 12.739 6.739f 359
731 - 740 176§ 32,102,881.69 0921 6.7891 5.848) 12.728 6.728) 359
741 - 750 130§ 24,569,521.40 0.70] 6.688| 5.791} 12.540 6.540) 358
751 - 760 105§ 22,287,029.84 0.64) 7.068} 5.803) 12.930 6.930| 358
761 - 770 78}  15,985,005.20 0.46} 6.410| 5.923§ 12.333 6.333] 359
771 - 780 53 10,378,055.08 0.30} 6.947} 5.829) 12.778 6.778) 359
781 - 790 27 6,715,053.55 0.19§ 6.653| 5.757 12.675 6.675} 360
791 - 800 11 1,715,413.43 0.05( 6.934)f 5.938} 12.957 6.957| 352
801 - 810 5 760,660.42 0.02§ 6.111 6.000} 12.088 6.088| 360
Total: 20,51143,500,000,021.73} 100.00} 7.293| S5.886} 13.301 7.301 358

Min FICO: 500

Max FICO: 807

Top

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 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
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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

PPSI2004-WHQ2

Classification Total Check
Mortgage Type 1,039,359,196 ]
Loan-to-Value 1,039,358,196
FiCO 1,039,359,196 <]
Purpose 1,039,359,196
Occupancy 1,039,359,196 a
Loan Balance 1,039,359,196 8
Property Type 1,039,359,196 @
Documentation Type  1,039,359,196 5]
Fixed Period 1,039,359,196 8
Debt-to-Income Ratic  1,039,359,196 G
Geographic Distributi 1,039,359,196 3

Per Annum Fees
Servicer Fees

Cost of Carry

Total Issue Balance (USD) ! % of State 26.39
Originat Mortgage Pool Batance (USD) 1,039,582,769 WA FICO 623
Current Mortgage Pool Batance (USD) 1,039,359,196 - Minimum FICO 501
Total Number of Loans 4,177 - Maximum FICO 784
Average Loan Balance (USD) 248,829 WA LTV 82.2%
1st lien (%age) 99.6% - Minimum LTV 22.2%
2nd lien (%age) 0.4% - Maximum LTV 99.0%
WA FICO 611 Highest Zip-Code Density (% of State) 0.59
- Minimum FICO 500 Zip-Code with Highest Density 895076
- Maximum FICO 797
WALTY 8.4%
- Minimum LTV 22.2% % of State 73.61
- Maximum LTV 100.0% WA FICO 819
WA DTI 32.1% Minimum FICO 503
- Minimum DT1 2.00% Maximum FICO 788
- Maximum DT! 55.0% WA LTV 80.1%
‘WA Age (Months) Q Minimum LTV 35.7%
WA Remaining Term (Months) 358 Maximum LTV 100.0%
Aquired Loans Highest Zip-Code Density (% of State) 1,13
North California (% of Pool) 10.6% Zip-Code with Highest Density 92563
South California (% of Pool) 29.4%
ARM 2/28 B5% 598 812,816,778
ARM 3/27 85% 609 218,189,621
Fixed 79% 651 208,352,798

LTV WALTV WA FICO Balance
0.01-20.00
20.01-25.00 2% 751 549,442
25.01-30.00 2% 576 771,000
30.01-35.00 34% 556 624,000
35.01-40.00 36% 651 1,088,571
40.01-45.00 43% 842 2,005,648
45,01-50.00 48% 592 2,671,829
50.01-55.00 53% 609 7828777
55.01-60.00 58% 626 22,112,809
60.01-65.00 83% 602 39,378,502
65.01-70.00 69% 591 49.624,583
70.01-75.00 74% 588 88,510,420
75.01-80.00 79% 515 212,242,191
80.01-85.00 | 84% 602 129,699,926
85.01-90.00 i 0% 606 283,543,801
90.01-85.00 i 5% 631 174.690.453
95.01-100,00 ; 100% 660 24,059,443




FICO WA LTV WA FiICO Balance

329 - 340 0%

341 - 360 0% - -
361 - 380 0% - -
381 - 400 0% . -
401 - 420 0% . .
421 - 440 0% - -
441 - 460 0% - -
461 - 480 0% - -
481 - 500 69% 500 1,884,436
501 - 520 79% 511 58,674,826
521 - 540 80% 531 87,643,885
541 - 560 82% 551 95,038,915
561 - 580 83% 574 104,445,118
581 - 600 84% 591 113,702,904
601 - 620 86% 611 132,418,176
621 - 640 5% 630 140,906,466
641 - 660 8% 850 102,658,928
661 - 680 85% 669 85,773,335
689 - 700 85% 590 47,840,945
701 - 720 82% 710 33,684,992
721-740 83% 731 21,251,855
741 -760 83% 750 18,023,303
761 - 780 79% 769 11,508,575
781 - 800 7% 786 3,705,437
801 -820 0% . B
> 820 0% - -
Unknown 0% - -

LTV MIG% WA FICO Balance with MIG

0.01-20.00 0%

20.01-25.00 751 540,442
25.01-30.00 % 576 771,000
30.01-35.00 0% 556 694,000
35.01-40.0C 0% 851 1,088,571
40.01-45.00 0% 842 2,095,648
45.01-50.00 0% 592 2671829
50.01-55.00 0% 809 7,626,777
55.01-60.00 % 626 22,112,809
60.01-65.00 0% 802 38,378,502
65.01-70.00 0% 591 49,624,583
70.01-75.00 0% 588 88,510,420
75.01-80.00 0% 615 212,242,191
80.01-85.00 0% 602 129,696,926
85.01-80.00 0% 608 283,543,601
90.01-95.00 0% 831 174,690,453
95.01-100.00 0% 560 24,059,443

Purpose WA LTV WA FICO Balance

Purchase 88% 632 335,272,735
Cash-Out/Refinancing 81% 600 855,086 589
Refinancing 79% 609 48,099,872




Occupancy WA FICO Balance
Owner 83% 509 958,916,106
Investment B6% 636 71,704,525
2nd Home 83% 840 10,738,564
L.oan Balance WALTV WA FICO Balance
<$200,000 i 85% 594 238,787 972
<$400,000 84% 611 380,675,417
<$600,000 83% 621 358,643,941
>=$600,000 7%, €16 80,250,865
Property Type WA LTV WA FICO Balance
2-4 Units 86% 828 73,959,120
Condo 85% 817 48,495,898
Manu/Mobil 78% 621 9,725,418
Pud 83% 802 118,844,430
Pud-Attach 80% 636 3514757
Sfr 83% 810 785,595,085
Sfr-Attach 82% 614 1,214,488
Documentation Type WA LTV WA FICO Balance
Full Documentation | 82% 808 478,176,854
Stated income 85% 818 450 925 067
Limited Documentation 83% 596 101,257,275
Fixed Period (Months) WALTY WA FICO Balance
1 i 0% - -
3 { 0% . -
6 0% -
12 0% - -
24 85% 598 612,816,778
36 85% 609 218,189,621
60 0% - -
84 0% - -
>=120 79% 651 208,352,798
o7l WA LTV WA FICO Balance
0.01-5.00 81% 848 7195213
5.01-10.00 85% 633 12,818452
10.01 - 15.00 85% 605 18,381,533
15.01 - 20.00 81% 816 27,166,805
20.01 - 25.00 83% 815 43,925,482
25.01 - 30.00 83% 513 74,667,966
30.01-35.00 83% 814 114,835,198
35.01 - 40.00 83% 518 166,475,514
40.01 - 45.00 84% 615 260,009,319
45.01 - 50.00 B5% 603 274,518,385
50.01 - 55.00 T0% 579 39265329
> 55.00

Unknown




Geographic

AK 89% 816 1,897,022
AL 87% 579 3,429,737
AR B1% 585 724,990
AZ B7% 590 25,933,894
CA 81% 620 415,665,715
co 85% 807 12,205,973
CcT 83% 578 11,637,352
DE 94% 530 1,049,831
FL 85% 611 70,085,540
GA 89% 805 18,328,942
Hi BO% 538 13562916
IA 90% 580 2,450,409
In] 7% 807 668,733
L 8% 815 57,301,006
IN 87% 809 8,564,838
KS 8% 589 3,020,865
KY 93% 574 1,264,676
LA 86% 572 3,643,695
MA 82% 816 26,523,767
MD 83% 592 30,724,833
ME 80% 810 1,523,406
Mi 88% 590 31,868,479
MN B4% 581 12,784,111
MO 88% 591 12,764,170
MS 83% 594 1,891,564
MT 85% 847 161,500
NC 84% 572 5,264,291
ND 55% 578 155,000
NE 87% 508 1.288,753
NH 74% 514 ' 1,103,089
NJ 83% 812 46,542,084
NM 90% 872 2,271,537
NV 80% 603 25,310,846
NY 86% 818 88,925,743
OH 85% 583 20,013,395
OK 85% 571 2,184,172
OR 85% 600 3,929.319
PA 85% 583 8,955,588
Ri 2% 805 4,765 580
sC 88% 500 2,517,376
SO 92% 507 399,400
TN 90% 584 8,305,762
TX 86% 592 24,833,346
uT 85% 628 4,221,274
VT 9% 580 200,641
WA 83% 591 13,533,406
wi 87% 590 8,310,919
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 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 (inciuding, 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.




