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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS 8-K AND EXHIBIT
CONSISTING OF COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER
PURSUANT TO A CONTINUING HARDHIP EXEMPTION

UNITED STATES
SECURITIES AND EXCHANGE COMMISSION
Washington, D.C. 20549

FORM 8-K

CURRENT REPORT

Pursuant to Section 13 or 15(d) of the
Securities Exchange Act of 1934

Date of Report: December 16, 2004
(Date of earliest event reported)

CITICORP MORTGAGE SECURITIES, INC.
(Packager and Servicer)
(Issuer in Respect of the REMIC Pass-Through Certificates Series 2004-9)
(Exact name of registrant as specified in charter)

Delaware 000-16107, 333-109722 13-3408717
(State or other jurisdiction (Commission File Nos.) (I.R.S. Employer
of organization) _ Identification No.)
1000 Technology Drive, O’Fallon, Missouri 63304
(Address of principal executive offices) (Zip Code)

Registrant's Telephone Number, including area code (636) 261-1313

(Former name, former address and former fiscal year, if changed since last report.)



Item 8.01. Other Events.

CITICORP MORTGAGE SECURITIES, INC.
REMIC Pass-Through Certificates, Series 2004-9

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

G:M25_LEGAL\CAPITAL MARKETSS&FMORTGAGE\CMSI200412004-9\8-K\COMP MATS 8-K\8-KCOMPMAT§2004-9V1.DOC



SIGNATURES

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

CITICORP MORTGAGE SECURITIES, INC.
(Registrant)

By:_/s/ Howard Darmstadter
Howard Darmstadter
Assistant Secretary

Dated: December 16, 2004
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EXHIBIT INDEX

Exhibit No. Page No.
I Computational Materials/Structural Term Sheets prepared 5

by Credit Suisse First Boston LLC
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BLOCK:

TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:

DEAL: CMSI04-9G1BRBG

PRICING: 300 PsSA

SETTLEMENT: 20041231

IN1 }
41000000,00
1.000000000

CURRENT_COUPON: 5.5

PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD :
BLOCK:

TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:
CURRENT_COUPON: 5
PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

12

24
20041201
20050125
20050125
THIRTY_360

1s11 }
24679520.00
1.200000000

12

24
20041201
20050125
20050125
THIRTY_360

CMSI04-9G1BBG

BLOCK:

TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:
CURRENT_COUPON:
PRINCIPAL_FREQ:

s12 }
24679520.00
1.000000000
5,25

12

PAYMENT..DELAY: 24

DATED._DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

20041201
20050125
20050125
THIRTY_360

BLOCK: 4

TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:

1s13 }
24679520,00
1.000000000

CURRENT_COUPON: 5

PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

12

24
20041201
20050125
20050125
THIRTY_360

BLOCK:

TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:
CURRENT_COUPON:
PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE
ACCRUAL_METHOD:

1s14 }
24679520.00
1.000000000
4.75

12

24

20041201
20050125
20050125
THIRTY_360

ALY -

BLOCK:

TRANCHE NAME:
ORIGINAL_AMOUNT :
CURRENT_FACTOR:
CURRENT_COUPON :
PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

1s15 }
24679520.00
1.000000000
4.5

12

24

20041201
20050125
20050125
THIRTY_360
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BLOCK:
{ TRANCHE NAME:

CURRENT_FACTOR:
CURRENT_COUPON:

FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

FLOATER_INDEX:
FLOATER_RESET:
FLOATER_FORMULA:
FLOATER_LIMITS:Thres:

A AD AR —

$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:

$ BLOCK:
'{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE :
$ ACCRUAL_METHOD :
$ BLOCK:
{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT._PAYMENT_DATE:
$ ACCRUAL_METHOD:

©“
w
~
[=
[a]
X

ORIGINAL_AMOUNT:

CMSI04-9G1BBG

7

1FL2 }
30849400.00
1.000000000

2.55 Floater Bond

PRINCIPAL_FREQ: 12
PAYMENT_DELAY:
DATED_DATE:

0

20041225
20050125
20050125
THIRTY_360

dditional Floater Information

LIBOR1MO
Freq: 12; Next: 20050125
0.00000 1.0 .40
20041225 Floor: .40 cap: 7.5
8
1s1 }
9186740.00
1.000000000
5.5
12
24
20041201
20050125
20050125
THIRTY_360

2}
9186740.00
1.000000000
5.25
12
24
20041201
20050125
20050125
THIRTY_360

1s3 }
9186740.00
%.OOOOOOOOO
12

24

20041201
20050125
20050125
THIRTY_360

1s4 }
9186740.00
1.000000000
4.75

12

24

20041201
20050125
20050125
THIRTY_360

1s5 }
9186740.00
1.000000000
4.5

12
24
20041201
20050125
20050125
THIRTY_360

E 00006



CMSI04-9G1BBG
TRANCHE NAME: 156 }
ORIGINAL_AMOUNT: 9186740.00
CURRENT_FACTOR: 1.000000000
CURRENT_COUPON: 4.25
PRINCIPAL_FREQ: 12
PAYMENT_DELAY: 24
DATED_DATE: 20041201
FIRST_PAYMENT_DATE: 20050125
NEXT_PAYMENT_DATE: 20050125
ACCRUAL_METHOD: THIRTY_360
$ BLOCK: 14
'{ TRANCHE NAME: 157 }
$ ORIGINAL_AMOUNT: 9186740.00
$ CURRENT_FACTOR: 1.000000000
$ CURRENT_COUPON: 4
§ PRINCIPAL_FREQ: 12
$
$
$
$

-

LA A b —

PAYMENT_DELAY: 24
DATED_DATE: 20041201
FIRST_PAYMENT_DATE: 20050125
NEXT_PAYMENT_DATE: 20050125
ACCRUAL_METHOD: THIRTY_360
$ BLOCK: 15
'{ TRANCHE NAME: 1S8 }
$ ORIGINAL_AMOUNT: 9186740.00
$ CURRENT_FACTOR: 1.000000000
$ CURRENT_COUPON: 3.75
$ PRINCIPAL_FREQ: 12
$ PAYMENT_DELAY: 24
$ DATED_DATE: 20041201
$ FIRST_PAYMENT_DATE: 20050125
$ NEXT_PAYMENT_DATE: 20050125
$ ACCRUAL_METHOD: THIRTY_360
$ BLOCK: 16
{ TRANCHE NAME: 1S9 }
$ ORIGINAL_AMOUNT: 9186747.00
$ CURRENT_FACTOR: 1.000000000
$ CURRENT_COUPON: 3.5
$ PRINCIPAL_FREQ: 12
$ PAYMENT_DELAY: 24
$ DATED_DATE: 20041201
$ FIRST_PAYMENT_DATE: 20050125
$ NEXT_PAYMENT_DATE: 20050125
$ ACCRUAL_METHOD: THIRTY_360
$ : BLOCK: 17
H TRANCHE NAME: 1FL1 }
$ ORIGINAL_AMOUNT: 41340333.00
$ CURRENT_FACTOR: 1,000000000
$ CURRENT_COUPON: 2.5 Floater Bond
$ PRINCIPAL_FREQ: 12
$ PAYMENT_DELAY: O
$ DATED_DATE: 20041225
$ FIRST_PAYMENT_DATE: 20050125
$ NEXT_PAYMENT_DATE: 20050125
$ ACCRUAL_METHOD: THIRTY_360
Additional Floater Information
$ FLOATER_INDEX: LIBORlMO
$ FLOATER_RESET: Freq: 12; Next: 20050125
$ FLOATER_FORMULA: 0. 00000 1.0 .35
$ FLOATER_LIMITS:Thres: 20041225 Floor: .35 cap: 7.5
$ BLOCK: 18
1{ TRANCHE NAME: 1510 }
$ ORIGINAL_AMOUNT: 30226000.00
$ CURRENT_FACTOR: 1.000000000
$ CURRENT_COUPON: 5.5
$ PRINCIPAL_FREQ: 12
$ PAYMENT_DELAY: 24
$ DATED_DATE: 20041201
$ FIRST_PAYMENT_DATE: 20050125
$ NEXT_PAYMENT_DATE: 20050125
$ ACCRUAL_METHOD: THIRTY_360
BLOCK: 19
TRANCHE NAME: 111 }
ORIGINAL_AMOUNT: 30253000.00

L et ]
=
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IR A

$ BLOCK:
1 { TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
$ BLOCK:
I{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY: 24
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
BLOCK:

1{ TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:

CURRENT_FACTOR:
CURRENT_COUPON:
PRINCIPAL_FREQ:
PAYMENT_DELAY:
DATED_DATE:
FIRST._PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

CMSI104-9G1BBG
%.gOOOOOOOO

12 -

24
20041201
20050125
20050125
THIRTY_360

20

vl }
8043000.00
%.gOOOOOOOO

24
20041201
20050125
20050125
THIRTY_360

21

1v2 }
12248000.00
%.200000000

12

20041201
20050125
20050125
THIRTY_360

22

1z1 }
9962000.00
1.000000000

CURRENT_COUPON: 5.5

PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

$
|
$
$
$
g PRINCIPAL_FREQ:
$
$
$
$

$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST._PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHQOD:

PHANTOM:

1{ TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT__FACTOR:
CURRENT_COUPON:

12

24
20041201
20050125
20050125
THIRTY_360

23

18l }
11377184.00
%.gOOOOOOOO

12

24
20041201
20050125
20050125
THIRTY_360

1IN2 }
30849400.00
1.000000000

4.95 Floater Bond

PRINCIPAL_FREQ: 12
PAYMENT_DELAY: 0

DATED_DATE:

NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

20041225
20050125
20050125
THIRTY_360

dditional Floater Information
FLOATER_INDEX: LIBORIMO
FLOATER_RESET: Freq: 12; Next: 20050125
FLOATER_FORMULA: 0.00000 -1 7.1

$
|
$
$
$
$
:
§ FIRST_PAYMENT_DATE:
$
A
$
$
$
$

FLOATER_LIMITS:Thres: 20041225 Floor: 0. cap: 7.1

PHANTOM:

{ TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:

A =N

25

1IN }
41340333.00
1.000000000

i(}(?()(}ﬁg



CMSI04-9G1BBG
$ CURRENT_COUPON: 5 Floater Bond
$ PRINCIPAL_FREQ: 12
$ PAYMENT_DELAY: 0
$ DATED_DATE: 20041225
$ FIRST_PAYMENT_DATE: 20050125
$ NEXT_PAYMENT_DATE: 20050125
$ ACCRUAL_METHOD: THIRTY_360
Additional Floater Information
$ FLOATER_INDEX: LIBORIMO
$ FLOATER_RESET: Freq: 12; Next: 20050125
$ FLOATER_FORMULA: 0,00000 -1 7.15
$ FLOATER_LIMITS:Thres: 20041225 Floor: 0. cap: 7.15

$ TRANCHE: 1
$ NAME: "1IN1"
$ CSORT: 1
$ TYPE: NAS
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 1 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 2
$ NAME: "1s11"
$ CSORT: 2
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 2 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 3
$ NAME: "1s12"
3 CSORT: 3
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 3 PRIN: 100.000000000 INT: 100.000000000 -
$ TRANCHE: 4
$ NAME: "1s13"
$ CSORT: 4
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 4 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 5
$ NAME: "1514"
$ CSORT: 5
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 5 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 6
$ NAME: "1515"
$ CSORT: 6
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 6 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 7
$ NAME: "1FL2"
$ CSORT: 7
$ TYPE: FLT
$ RECORD_DELAY: 0
$ COMPOSITION: BLOCK: 7 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 8
$ NAME: "1IN2"
$ CSORT: 8
$ TYPE: FLT,NTL
$ RECORD_DELAY: O
$ NOTIONAL:
$ COMPOSITION: BLOCK: 24 PRIN: 100.000000000 INT: 100.000000000
! ( notional tranche name is 1IN2 )
$ TRANCHE: 9
% NAME: "1s1"
$ CSORT: 9
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 8 PRIN: 100.000000000 INT: 100.000000000

| 00009




CMSI04-9G1BBG
TRANCHE: 10
NAME: "1s2"
CSORT: 10
TYPE:
RECORD_DELAY: 24
COMPOSITION: BLOCK: 9 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 11
$ NAME: "1s3"
$ CSORT: 11
$ TYPE:
$
$

AT D

RECORD_DELAY: 24

COMPOSITION: BLOCK: 10 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 12
$ NAME: "154"
$ CSORT: 12
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 11 PRIN: 100,000000000 INT: 100.000000000
$ TRANCHE: 13
$ NAME: "1s5"
$ CSORT: 13
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 12 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 14
$ NAME: "1s6"
$ CSORT: 14
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 13 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 15
$ NAME: "1s7"
$ CSORT: 15
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 14 PRIN: 100,000000000 INT: 100.000000000
$ TRANCHE: 16
$ NAME: "1s8"
$ CSORT: 16
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 15 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 17
$ NAME: "1s9"
$ CSORT: 17
$ TYPE:
$ RECORD_DELAY: 24
$ COMPOSITION: BLOCK: 16 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 18
$ NAME: "1FL1"
$ CSORT: 18
$ TYPE: FLT
$ RECORD_DELAY: 0
$ COMPOSITION: BLOCK: 17 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 19
$ NAME: "11IN1"
$ CSORT: 19
$ TYPE: FLT,NTL
$ RECORD_DELAY: 0
$ NOTIONAL:
$ COMPOSITION: BLOCK: 25 PRIN: 100.000000000 INT: 100.000000000
I ( notional tranche name is 1IN1 )
$ TRANCHE: 20
$ NAME: "1510"
$ CSORT: 20
$ TYPE:
3 RECORD_DELAY: 24 _
$ COMPOSITION: BLOCK: 18 PRIN: 100.000000000 INT: 100.000000000

£ 00010



CMSI04-9G1BBG
TRANCHE: 21
NAME: "1t1"
CSORT: 21
TYPE: .
RECORD_DELAY: 24
COMPOSITION: BLOCK: 19 PRIN: 100.000000000 INT: 100.000000000
TRANCHE: 22

NAME: "1v1"

AR IR

$

$

$ CSORT: 22

$ TYPE: AD

$ RECORD_DELAY: 24

$ COMPOSITION: BLOCK: 20 PRIN: 100,000000000 INT: 100.000000000
$ TRANCHE: 23

$ NAME: "1v2"

$ CSORT: 23

$ TYPE: AD

$ RECORD_DELAY: 24

$ COMPOSITION: BLOCK: 21 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 24

$ NAME: "1z1"

$ CSORT: 24

$ TYPE: 2

$ RECORD_DELAY: 24

$ COMPOSITION: BLOCK: 22 PRIN: 100.000000000 INT: 100.000000000
$ TRANCHE: 25

$ NAME: "1B1"

$ CSORT: 25

$ TYPE: SUB

$ RECORD_DELAY: 24

$ COMPOSITION: BLOCK: 23 PRIN: 100.000000000 INT: 100.000000000

END OF BOND FILE
A T 2 A T2 T T T A 2 T T L L

$ VERSION: 3.03 (BLOOMBERG CMO COLLATERAL FILE)

$ AGENCY_LIST: Type  Factor Date P/Y Delay Bv Delay
WHOLE 20041201 55 54

K

M 1 WHOLE XX/XX 5.500000000 1.00000000 421377184.00 0.570000000 0.570000000 358 358 358 2

Page 7
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CREDIT | FIRST ,
SUISSE | BOSTON :

CMSI 04-9

Group 1
Pay rules

1. Pay the NAS priority amount to the 1N1 until retired
2. Concurrently:
a. 50% Pay pro-rata to the 1511-1S15 and the 1FL2 until retired.

b. 50% as follows:
i. Pay, pro-rata, to the 1S1-1S9 and the 1FL1 until retired.
ii. Pay to the 1S10 until retired.
3. Concurrently:
a. 50% Pay to the 1L1 unt|I retired.
b. 50% Pay, sequentially, to the 1V1, 1V2 and the 1Z1 until retired.

1Z1 Accretion Waterfall
1. Pay to the 1V1, 1V2 in that order until retired.

2. Pay to the 1Z1 until retired.
Notes

Pxing Speed = 300 PSA.
Nas Bonds =
1N1 (Standard Nas Bond) Apply Shift to Prepays and Sched, Standard 60 mo lockout of

hard lockout

Nas % = Min ((1N1 Balance)/(Total Group 1 Non-PO balance)
Shift% = Standard shift schedule

Nas Priority Amount = (Sched+Prepays) x Nas% x Shift%

e Floater Bonds -
Initial Libor — 2.15%, 0 day delay
1FL1 - 1ML + 0.35%, 7.5% Cap, 0.35% Floor, Inltlal Coupon - 2.5%
1FL2 — 1ML + 0.40%, 7.5% Cap, 0.40% Floor , initial Coupon — 2.55%

e InverselO -
Initial Libor — 2.15%, 0 day delay
1IN1 - 7.15% — 1ML, 0% Floor, 7.15% Cap, Initial Coupon =~ 5.0%, Notional with
1FL1
1IN2- 7.1% - 1ML, 0% Floor, 7.1% Cap, Initial Coupon — 4.95%, Notional with 1FL2

Settlement: 12/31

E 00012




$ DEAL: CMSIO04-9G5BBG
$ PRICING: 300 PSA
$ SETTLEMENT: 20041231

CMSI04-9GSBBG

$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
$ BLOCK:
H{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON: 5
$ PRINCIPAL_FREQ:

$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
§ BLOCK:
H{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
$ BLOCK
' TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:

$ BLOCK:
1{ TRANCHE NAME:
$ ORIGINAL_AMOUNT:
$ CURRENT_FACTOR:
$ CURRENT_COUPON:
$ PRINCIPAL_FREQ:
$ PAYMENT_DELAY:
$ DATED_DATE:
$ FIRST_PAYMENT_DATE:
$ NEXT_PAYMENT_DATE:
$ ACCRUAL_METHOD:
BLOCK:

{ TRANCHE NAME:
ORIGINAL_AMOUNT:
CURRENT_FACTOR:
CURRENT_COUPON :
PRINCIPAL_FREQ:
PAYMENT_DELAY: 24
DATED_DATE ;
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

AN AR -

5N1 )}
46000000.00
%.gOOOOOOOO

12

24
20041201
20050125
20050125
THIRTY_360

5s1 }
345934000.00
1.?00000000

12

24
20041201
20050125
20050125
THIRTY_360

552 }
18595000.00
1.000000000
5.5

24

20041201
20050125
20050125
THIRTY_360

522 }
1405000.00
%.gOOOOOOOO

12

24
20041201
20050125
20050125
THIRTY_360

5

5v1 }
17779000.00
%.gOOOOOOOO

12

24 -
20041201
20050125
20050125
THIRTY_360

5z1 }
30287000.00
1.000000000
5.5

12

20041201
20050125
20050125
THIRTY_360

Page 1 . ﬁ
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BLOCK:
1{ TRANCHE NAME:
ORIGINAL_AMOUNT:

$

1

$

$ CURRENT_FACTOR
$ CURRENT_COUPON:
§ PRINCIPAL_FREQ:
$
$
$
$

PAYMENT_DELAY:
DATED_DATE:
FIRST_PAYMENT_DATE:
NEXT_PAYMENT_DATE:
ACCRUAL_METHOD:

CMSI04-9G5BBG

7

581 }
12036943.00
1.000000000
5.5

12
24
20041201
20050125
20050125
THIRTY_360

$ TRANCHE
$ NAME :
$ CSORT:
$ TYPE:
§ RECORD_DELAY:

COMPOSITION: BLOCK:

$ TRANCHE :
$ NAME :
$ CSORT:
$ TYPE:
$ RECORD_DELAY:
$ COMPOSITION: BLOCK:

$ TRANCHE :
$ NAME ;
$ CSORT:
$ TYPE:
$ . RECORD_DELAY:
$ COMPOSITION: BLOCK:

$ TRANCHE:
$ NAME :
$ CSORT:
$ - TYPE:
$ RECORD_DELAY:
$ COMPOSITION: BLOCK:

$ TRANCHE:
$ NAME :
$ CSORT:
$ TYPE:
$ RECORD_DELAY:
$ COMPOSITION: BLOCK:

$ TRANCHE:
$ NAME :
$ CSORT:
$ TYPE:
$ RECORD_DELAY:
$ COMPOSITION: BLOCK:

$ TRANCHE :
$ NAME :
$ CSORT:
$ TYPE:
$ RECORD_DELAY:
$ COMPOSITION: BLOCK:

24

: 100.000000000

: 100.000000000

: 100.000000000

: 100.000000000

: 100.000000000

: 100.000000000

: 100.000000000

END OF BOND FILE
B L L L 2 2 Lk s d LA T TR T T P P S Y

$ VERSION: 3,03 (BLOOMBERG CMO COLLATERAL FILE)

$ AGENCY_LIST: Type  Factor Date P/Y Delay
WHOLE 20041201 55 54

BV Delay

e o o D A e e e o e - -



CMSI04-9G5BBG
M 1 WHOLE XX/xX 5.500000000 1.00000000 472036943.00 0.570000000 0.570000000 358 358 358 2
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CREDIT | FIRST
SUISSE | BOSTON

CMSI104-9

Group 5
Pay rules

1. Pay the NAS priority amount to the 5N1 until retired
2. Pay to the 5S1 until retired.
3. Concurrently:
a. 29.3832456733171% as follows:
i. Pay, tothe 582 untii retired.
ii. Pay, to the 522 until retired.
b. 70.6167543266829% as follows:
i. Pay to the 5V1 until retired.
ii. Pay tothe 521 until retired.
4. Pay to the 5N1 until retired.
522 Accretion Waterfall:

1. Pay to the 5S2 until retired.

2. Pay to the 522 until retired.
521 Accretion Waterfall:
1. Pay to the 5V1 until retired.
2. Pay to the 5Z1 until retired.

Notes

Pxing Speed = 300 PSA.
Nas Bonds =

5N1 (Standard Nas Bond) Apply Shift to Prepays and Sched, Standard 60 mo lockout of hard

lockout

Settlement: 12/31

£ 00016



CMSI04-9G1BBG - Summary

Assumptions

Sefttionant M-Dec-2004 Prepay 300 PSA
1st Pay Dato 25-Jan-2005 Default 0CDR

Recovery 0 months

Severity 0%
Tranche Rating Balance Coupon  Principal Avg
Name Window Life
N1 41,000,000.00 55 0110-10/34 1105
1s1 24,679,520.00 §.5 0105 - 09/12 346
1812 24,679,520.00 5.25 01/05 - 0912 346
1513 24,679.520.00 § 01005 - 09/12 346
1514 24,679,520.00 475 0105 - 0912 346
1815 24,679.520.00 45 0105 - 0912 346
1A2 30,849,400.00 255 0105 - 0912 348
1IN2 30,849,400.00 455 0105 - 0912 345
151 9,186,740.00 55 0105 -0¥10 276
182 9,1865,740.00 525 0105 - 0310 276
LX) 9,186,740.00 § 01005-03/10 276
154 9,186,740.00 475 01705 - 0310 278
185 9,186,740.00 45 01/05 - 03/10 278
156 8,185,740.00 425 01705 - 0310 218
187 9,186,740.00 4 0105 - 0310 276
158 9,186,740.00 375 0105 - 03110 276
158 9,186,747.00 35 0105 - 0310 276
1ALt 41,340,333.00 25 01/05 - 0310 276
1IN1 41,340,333.00 § 0105 - QY10 275
1810 30,226,000.00 $.5 0¥10-0912 633
L8] 30,253,000.00 55 09/12- 1034 1181
w1 8,043,000.00 55 0105- 1212 544
w2 12,248,000.00 95 1212-1214 X3
hral 9,962,000.00 55 12/114- 10034 1417
181 11,377.184.00 5.5 0105 - 1034 103
Treasury Swaps

Mat 6MO 2YR 3YR 5YR 10YR 30YR 1YR 2YR 3YR SYR 10YR 30YR
Yid 2.348 2.930 3.166 3.567 4.204 4.880 2.860 3.307 3.561 3.973 4,589 5.23%

Desl Summary Repoit CMSIO49G188G

Coliataral
Salance WAC  WAM A WAL Dw
MHATIIBA00 607 8 2 558 44

Dur Yied Spread Bench Price $@1hp Accrued NetNot Datod  Nofos

01-Dec04 FIX
01-Dec04 FIX
01-Dec04 FIX
01-Doc-04 FIX
01-Dac-04 FIX
01-Dec04 FIX
25-Dec04 AT
25-Dec04 INV_IO
01-Dec-04 FIX
01-Dec04 FIX
01-Dec04 FiIX
01-Dac04 FIX
01-Doc-04 FIX
01-Deo04 FIX
01-Doc-04 FIX
01-Deo04 FIX
01-Deo04 FX
25-Dec04 LT
25-Doc-04 INV_IO
01-Dec-04 FIX
01-Dec-04 FIX
01-Dec04 FIX
01-Dec-04 FIX
01-Do004 FIX
01-Dec04 FIX

E° 00017

This information is being providad in responss to your specific request for information. The information has bean prepared and fumished to you solely by CREDIT SUISSE FIRST BOSTON LLC {CSFB) and not the Issuer of the Securities or any of its affiliates. The preliminary dascription of the underlying assets has not baen independently verifisd by CSFB. CSFB Is not acting as egant

for the Issuer or its affiiates in connection with the proposed bion. AR

decision with respect to the security should be made by you based solaly upon the inft

ion contained herein s prefimi Eimited in nature and subject to i CSFB makes no - sﬁ_ssgzggisgg:ﬂEgsuig,?go%grasﬁgsgnvgisgg

fion contained in the final Linder ns__._.sg&:vﬁ!ﬁuﬂan.esE_aaﬂsﬂ__ﬂgiaﬂ_ﬁaaus.ﬁnﬁ_gggg&ﬁ&ﬂsggsgsgﬁﬂﬁgﬂﬂnssﬁggﬁic

tegistration or qualification undet the secusities kxws of such jurisdiction. The securifies may not ba sold nor may an ffar to buy be acceptad prior to the delivery of a final prospectus refating to the securties.




CMS104-9G188G - Dec - 1511

Dato 1 2 3 4 5
31-Dec 04 100 100 100 100 100
25-Doc05 88 ] 0 89 o
25-Doc06 o7 [ " o7 &
250e007 [ © 53 Q n <
2500008 o n 6 ] 10
2500009 9 [ 2 7 ]
25-Doc-10 89 58 12 [1] 0
25-Dec-11 88 49 4 1) 0
25Doc-12 o a 0 [ ]
25-D0c-13 82 8 0 0 0
25.Dec- 14 ™ 0 0 0 []
250015 1 2 0 [ 0
25Dec-16 7 % [ [} [}
25-Dac-17 n 2 0 0 [}
250018 ) [ 0 0 [}
2508019 o 13 [ 0 0
25-Dec-20 61 10 L] ] 1]
25-Doc21 57 7 0 [ 0
25Dsc2 51 4 [ [ 0 @
500023 @ 1 [ [ [
25-Doc-24 “ ] o 0 0 o
25-Dec-25 39 [ o o 0
25.000-26 ] [} 0 0 0 o
25Dec2? 3 [} 0 0 [} o
25-D0c-28 ] [} 0 0 []
25-Dec-29 16 [ 0 0 0
25Dec-30 10 [} [} 0 [} K
25-Dac31 3 0 0 0 ] & o
25.Dec32 0 0 ) 0 0
waL Ri2%) Y 346 219 2%

Principal Wind Jan05-May32 Jan0S-Jun24 Jan05-Sep12 Jan05-Sep10 Jan05-Augld

LIBOR_1MO 215 215 215 215 215

Prepay 0PSA 100PSA  300PSA 400 PSA 500 PSA

Thi nformaton s boing provided i rsponse o your speci roquest o i ion. The i ion has been preparad and fumished to you eolely by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the tssusr of the Securitiss or any of ite affiates. The prefiminary description of the undartying assets has not been independanty verifiad by CSFB. CSFB is not acting as agent
for the l3suer or it affiiiates in cannaction with the proposed transaction, Al information containad harein is prefiminary, imitad in nature and subject to tion ar CSFB makes ion that the above security will actually perform as described in any scenario. The above enalysi alona ia not intended to be a praspectus and any investment
dacision with respact io the sacurity should be made by you based solely upon the information contained in the final Under no cir shafl the i

sion ctio on presented constitute an offer to safl or solicitation of en offer to buy nor shall there be any sals of securities in any jurisdiction in which such offer, eoficitaion or sale would ba untawful prior to
registration or quatification undes the securitiea laws of such jurisdiction. The securities may not be sald nor may an offer fo buy be acceptad prior 1o the delivery of a final prospactys relating bo the securities.



CMSI104-9G1BBG - Dec - 1512

Dzto 1 2 3 4 5
31-Doc-04 100 100 100 100 100
25Dec05 98 % ] 89 87
25-Doc06 o7 8 “ 67 [
25-Dec7 85 80 8 42 3t
25-Doc-08 [} n k'] 2 10
25-Dec 09 91 & 2 7 [}
25-Doc-10 8 56 12 ] 0
25-Doc-11 8 [t 4 0 [
25-Dec-12 7] 43 [ [ 0
25-Dec-13 82 38 ° 0 0
25Dec- 14 79 4] 0 0 0
25Dec-15 7% 2 [ 0 0
25-Doc-16 7 % [} 0 0
25-Doc17 n 2 0 0 0
25-Dec-18 68 7 0 [ 0
25-Dec19 6 13 [ [} 0
25-Dec-20 6 10 [ 0 [
25Doc21 7 7 0 0 0
2500022 53 4 0 0 [ fop)
250023 L 1 0 ° [}
25-Doc:24 “ [} 0 ° 0 4
25-0oc-25 kU] [ [ 0 ] O
25-Dac26 34 0 ° 0 0
2500027 2 0 [} 0 0 o
2500028 2 o 0 0 o (]
25-Dec-29 1 [ 0 o 0
25-Dec30 10 0 0 [ °
25-Dec-31 3 ° 0 ° [ z
25Dec32 [ 0 0 ] ] E
WAL 1712 799 346 279 239

Principal Wind Jan0S-May32 Jan0S-Jun24 Jan05-Sep12 Jan05-Sepi0 Jan0S-Aug09

LIBOR_1MO 215 215 215 245 2145
Propay 0PSA 100PSA  300PSA  400PSA  500PSA

This information is being provided in response to your specific requast for information. Tha information haa been prepared and fumished i you solely by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the lssuer of the Securities or any of ity affifates. The preiminary descripion of the underlying assets has not been independently verified by CSFB. CSFB is not acting as agant
for tha Issuer o it affifiates in connection with the proposed transaction. All information contained herein is prefiminary, Emited in nature and subject to ion ar CSFB makes no on that the abov ity will actually perform as described in any scenario. The above analysis alone is not intendad to be a prospectus and any investment
decision with respect to the security shoutd ba mada by you bassd solely upan the i fion contained in the final Under no ci shall the i ion presented constiuts an offer to sell or solicitation of en offer to buy nor shall there be any sale of securifies in any jurisdicfion in which such offes, saficitation or saia would be untawful prior o

registration or qualification under the securities laws of such jurisdiction. The securities may not be sold nor may an offer to buy be acceplad prior fo tha delivary of a final praspectus refafing o the sacuritien. ’




CMSI04-3G1BBG - Dec - 1513

Daty 1 2 3 4 ]
31-Dec.04 100 100 100 100 100
250005 8 % 7 8 8
2500c06 9 89 : 67 0
250eco? 9 80 53 @ 3
25Doc08 2 n % n 10
Dec03 ot & n 7 0
25Dec-10 & 5 12 0 ]
25Dt % 9 ‘ 0 0
25Doc12 8 I 0 ] 0
25Dec43 8 38 ] 0 0
%Dec14 ™ 3 0 ] [
%Dec 15 7 - 0 ] 0
250016 ™ % [} [] ]
BDec 17 n 1] [} ] 0
25Dec18 68 1 ] ] 0
%5.0ec19 6 13 [} 0 0
2500020 61 10 0 ] ]
2%Doc21 57 7 ] [} 0
25Dec22 <] 4 0 0 0 o
25Dec23 “ 1 [} ] 0 o
2500024 “ ] [] ] ] s
5Dec25 3 ] o 0 0 -
%0026 ] ] [} 0 ]
25Dec27 2 0 0 ) 0 <
25.Dec 28 2 ] o 0 ] ©
25Dec29 18 ] [} 0 0
25.00c30 10 o [} 0 ]
25.Dec31 3 0 [ 0 ] ;
%Dac32 - [ ) [ 0 ] ok
WAL 1712 79 45 279 239

Principal Wind Jan05-May32 Jan05~hin24 Jan05-Sep12 Jan05-Sep10 Jan05-Aug09

LIBOR_1MO 215 215 215 215 215
Prepay O0PSA 100PSA  300PSA 400 PSA 500 PSA

;w.-aﬂdsmgwwﬂ.=n!5&2‘!avgnuséiﬁ-éﬂ—iigaﬂ_.;osgg:ﬂvvaavg!_ and furnished 1o you salsly by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the tssuer of the Securities or any of its affilates. The prefiminary descripfion of the undarlying assets has not been indspendently verified by CSFB, CSFB is not acting &s agent

for the Issuer o its affiiates in bon with the propased bon. All contained herein is prefiminary, kmited in nature and subject to Soh of CSFB makes bion that the above ity wil ibed i i
or tho aau ‘ 3 L socurity will actually perform as described in any scenario. The above analysis alone is not i prospect: i
decision with respect 1o the security should be mada by you based solely upon tho bon contained in the final Yndes no ci shall the & o ool obes s andany dvssment

sion octo| b ion presentad constituts an offer to sefl or soficitation of an affer o buy nor shal there be any sala of securities in any jurisdiction in which such offer, soficitation or sale would fererfut pri
ragistration or qualification under the securities laws of such juniadiction. The securiies may nat be sold nor may an effer to buy be acceptad prior to tha defivery of a final prospactus relaling to the securitiss. ' * * o prerto




CMSI04-9G1BBG - Dec - 1514

pato 1 2 3 4 5
3M-Doc 04 100 100 100 100 100
25Decls P % o1 8 o
25.Dec6 a 8 7 o &0
25-Dec 7 o 80 5 2 A
25-Dec 08 n n » 2 1
75-Dec09 o & z 7 o
25Doc-10 ) % 2 0 0
25Dec1 ® o 4 o 0
%Dec 12 “ o 0 0 0
%5D0c13 82 » 0 0 0
25.Dec-14 ) n 0 0 o
5015 7% 2 0 0 o
25Dec-16 " % o 0 0
2500c17 n 2 0 o 0
25Dec-18 ) 7 0 o 0
25.Dec-19 o 13 0 0 °
25Doc20 61 10 0 0 0
75.Dec21 st 7 0 0 0 o4
2502 ) 4 ) o 0 )
25Doc23 “® 1 o ° 0
2500024 “ 0 0 o 0 (]
5Dec25 ) 0 0 0 0 o
25.Dec26 u 0 0 0 °
%5.Dec 2l ) 0 0 0 o o
25Dec 28 z 0 o 0 °
#5Dec 29 18 0 ) 0 0 .
25-Dec30 1 o o o 0 L
2508031 3 ] 0 [} 0 ey ]
25-Dec32 0 0 0 ) o

waL "2 788 345 279 239
Principal Wind Jan05-May32 Jan05~Jun24 Jan05-Sep12 Jan05-Sept0 Jan05-Aug0d

LIBOR_1MO 215 215 215 215 215
Prepay 0PSA 100PSA  300PSA 400 PSA 500 PSA

This information is being provided in response to yous specific request for information. The information has been prepared and furishad to you solaly by CREDIT SUISSE FIRST BOSTON LLC {CSFB) and not the Issuer of the Securities or any of its effifates. The prefiminary description of the underlying assets has not been independently verified by CSFB. CSFB ia not ecting as agent
for the Issues o ita afifiates in connaction with the proposed tranzaction. Al information contzined herein is prefimi limited in naty d subject to lotion of CSFB makes no ion that the abx ity will actuatly perform as described in any scenario, The abova analysis alone is not intended to be a prospectus and any investment
decision with respect to the security thould bs made by you basad solely upan the infarmation contained in the final Undev no c shall the & " vano:..&ec__u_w:.uEuaﬂﬂs-ﬂggggglsgségzniiE%EE<!§§!§§E§§!.§§E%E§3§§€

registration or quelification under the securities laws of such jurisdiction, The securities may not be sold nor may an offer to buy be accapted prior to tha dolivery of a final prospectus refating 1o the securities.




CMS!104-9G1BBG - Dec - 1815

Lsta 1 2 3 4 5
31-Doc04 100 100 100 100 100
25-Doc05 2 % 9 8 87
25-Dec06 o7 ] 1 67 60
25-Dec07 %5 [ 53 [ 3
25-Doc08 i+ n 36 2 0
25-Doc-09 ] 8 2 7 0
25-Doc-10 89 56 12 0 [}
25-Doc-14 ] 4 4 0 0
25-Dec-12 8 ) [} 0 [
25-Doc-13 a2 B 0 [ 0
25Dec-14 7 n [] o [}
25-Dec-15 % -] [} [ 0
25-Dec-15 ] % 0 0 0
25Doc-17 n 2 0 [} 0
25-Dec-18 8 17 [ [ 0
25-Dec-19 64 13 [ 0 0
25-Doc-20 61 10 0 0 0
25Dac-21 57 7 [ 0 B}
25Dec-2 53 [ [} [} 0
250003 “® 1 0 0 ]
25-Doc-24 “ ° 0 0 0
25-Doc25 1 0 0 [] [}
25-Dec-26 u [} 0 0 [ N
2506c-27 2 0 [} 0 [ 2
25-Dec-28 n 0 0 0 0
2508c.29 16 0 [} [ ] o
25Dec30 w0 0 [ 0 [ o
25-Doc31 3 0 [} 0 [}
25-Dac32 [} 0 [ 0 o ©
WAL 1712 799 346 278 239
Principal Wind Jan05-Mayd2 Jan05-Jun24 Jan05-Sep12 Jan05-Sepll Jan05-Augl9 s
LIBOR_1MO 245 215 215 215 215
Prepay 0PSA 100PSA  300PSA  400PSA  S00PSA

This information is being providad in responsa o your specific request for informafion. The information has besn prepared and fumished to you slely by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the Issuer of the Securities of any of its affiiates, The prefiminary dascription of the underlying assets has not been independently verified by CSFB. CSFB is not acting & agent
for the Issuer or ity affiiates in connection with the proposed iransaction. AN information containad hesein is prefiminary, limited in nature and subject i ion or CSFB mahes no ion that the ebov security will ectually perform a3 described in any scenerio. The above analysis alone is not intanded (o be & prospectus and eny investment
decivion with respact to the security should bo made by you based solely upon the information contained in the final prosp Under no cir shafl tha & fion prasented constiuts an offar to 2] of solicitation of an offer to buy nor ghall thera be any sals of securities in any juriadiction in which such ofter, sclicitation or aale would be untawiul prior to

ragistration of quakification undet the sacurifias laws of such jurisdiction. The sacurifies may not ba sold nor may an offer W buy be eccepted prios © the defivery of a final prospectus relating to the securities.




CMSI104-9G1BBG - Dec - 1FL2

Date 1 2 3 4 5
3Dec-04 100 100 100 100 100
25-Dec05 8 ] 9t 89 a7
25-Dec-06 a7 83 M 67 &0
25-Doc 07 % 80 Ex] 42 3
25-Dec08 a3 T 38 2 10
25-Dec09 a1 63 n 7 0
25-Dec-10 89 5 12 0 0
25-Dec-11 86 43 4 Q [}
25Dec-12 8 Lx] 0 Q 0
25-Dec-13 8 38 0 0 0
25-Dec-14 bl k<] 0 0 0
25Dec-15 7% 2 0 [} 0
25-Doc-16 T4 25 0 0 o
25-Dec-17 n 2 o 0 0
25-Dac-18 68 17 o 0 [
25-Dec-19 64 13 [ 0 o
25-Doc-20 61 10 0 9 0
25-Dec-21 §7 7 o Q 0
25-Dac-22 L) 4 0 1] 0
25-Dac-23 L) 1 0 [ 0
25-Dac-24 “ 0 Q o 0
2508c-28 3 0 a [ 0
25-Dec-26 u 0 L] 0 [
25-Dec-27 28 o [4 0 o
25-Dac-28 2 o 0 0 0
25-Doc-28 16 0 0 9 0
25-Dec-30 10 0 0 Q 0
25-Dac-31 3 ¢ 0 0 0
25Dec32 o o 0 0 0

WAL 17.92 799 348 279 239

Principal Wind Jan05-May32 Jan05-Jun24 Jan05-Sep12 Jan05-Sepi0 Jan05-Augod

LIBOR_1MO 215 218 215 215 215
Prepay 0PSA 100PSA  300PSA 400 PSA 500 PSA

.—-.Ww_gao:weguE§5§§e8§_§.Qa=8_.ﬂw_§§.;ew._oa_ua.o:._oug!&u&%;aaw:&aﬁ§v<ommo=wc5mmm_qumowqcz:.nAhmmwwEa=S§oF-._l39¢m§§«5§<aﬁ%§.§¢§5§§35-==._l.<._=nngsﬂagsﬁv!§5<§c<nmmw.nm_nmw._o.gnnunug.
for the Issuer or its affiiates in connection with the proposed transaction. All information contained herein is inary, kmited in nature and subject to bion or CSFB makes i that the above referenced security will actually perform es described in any scenario. The above analysis aione is not intended to be a praspectus and any investment
! ES!__&QSB.EBSon!siﬁ-&n.gﬁ.sgoaﬂsv&:ﬁ;nussvasﬂrﬂagaﬁ.-_!_;_igsé-=90=I.§§§Br!3_awn§g_va.n

decizion with respect to the security shouid be mado by you based salely upon the information contained in the final Undear no ci shali the i
registration or qualification under tho securities laws of such jurisdiction. The securities may not be sold nior may an offer t by be accepted prior to the delivery of a final prospectus relating to the socurities.

- 00023



CMS104-9G1BBG - Dec - 1IN2

Date 1 H 3 4 5
31-Do004 100 100 100 100 100
25-Doo-05 88 ] o 8 134
25-Deo06 8 8 i o7 60
25-Dec0? 95 60 3 «Q H
25-Doc-08 9 n 38 2 10
25-Doc09 9 (%] 3 7 0
25-Deo-10 89 56 12 0 0
25-Deot1 8 4H 4 0 0
25-Deo-12 84 a [ o 0
25-Dec-13 .73 3 4 [ 0
25-Deo-14 79 n 0 0 0
25-Dec-15 7% 29 0 9 0
25-Dec-18 74 %5 0 0 o
25-Dec1? n 2 Q 0 0
25-Deo-18 68 17 o [ 0
25-Doc-19 64 13 [ 0 0
25-Doo20 61 10 [ 0 0
25-Dec-21 57 7 0 0 0
25-Dec2 53 4 0 0 0
25-Deo-23 48 1 0 0 0
25-Dec24 “ 0 0 0 ]
25-Doo-25 39 0 o 0 0
25-Dec-26 3 0 o 0 0
25-Doc-27 » 0 0 0 0
25-Dec28 2 0 0 0 [
25-Doc-29 16 0 0 0 0
25-Dec30 10 0 0 0 0
25-Doc-31 3 0 0 9 o
25-De0-32 0 0 0 0 0

WAL 1712 788 346 278 239

Principal Window

LUBOR_IMO 215 5 215 215 245
Prepay 0PSA 100PSA 300PSA 400PSA 500 PSA

,_..zuEﬁ:ﬁaﬁ__ug!d.‘&&5E.g_uoS«E-Goﬂ.?iigj‘ﬁsigiggﬂglialufns«giv\oﬂmcﬂw:_wmmﬂ_mm‘_.mOm‘—oanﬁmmEE:ﬁ?gaq&mﬁigﬂsiﬁ%_ﬂ,g%gga?gﬂﬂaﬂ_ﬁiuggS%Snmmw CSFB is not acting it
a..?.sﬁsﬁﬂﬁasnﬂs”!él””“h”a&wg,ksgﬁggggaég.glﬁgng%r b CSFB makes ion that the abave ity will actually perform as described in any soenario. ?gggwiigsgugmﬁgg_ o
‘docislon with respect socuily shoiud you based soiely upon the o contained in the final Under ne i shal tha i ; ted consfituts en offer to sef or soficitation of an affer o b it Jurisdiction » which would bo untawful

islon a ! sod & i iy nor shall there be ey sate of sacurities in X
registration or qualification under the securities laws of such jurisdiction. The securitics may not ba sold nar may an offar 10 buy be acceptod prior to the delivery of a final prospectus relating to the securifies. " o " i ot sl o sl b e

00024

4



CMS104-9G1BBG - Dec - 151

Dste

1 ‘ 5

3Dec 4 100 100 100 100 100
2500005 8 3 L] 86 7
250006 o & 68 59 50
25-Deco? “ % 2 7 "
25D0c08 8 o 2 3 0
25-Dac09 8 5 3 0 0
25Dec10 L a5 0 0 0
50611 o 1 0 0 0
2580012 8 » 0 0 0
25Dec13 n 2 0 [} [
2500014 i 17 0 0 0
25D8c15 n " 0 0 o
25Dec-18 & 6 0 0 o
25Dec? o 1 0 0 o
25-Doc-18 ) o 0 o 0
25-Dec-19 55 o 0 0 ]
25Dec-20 51 0 0 0 0
25-Dec-21 4 0 0 0 0
5D 22 a 0 [} 0 0
5002 % ) ] 0 0
2500024 » ] 0 0 0
500025 2 0 0 0 0
2500026 18 o 0 0 0
5Dec2? 1 o 0 0 o
25Duc-28 4 o 0 0 0
25-Dec 29 o o o 0 o
WAL 1% 599 278 22 199

Principal Wind Jan05~un29 Jan05-Apr18 Jan05-Mart0 Jan05-Feb09 Jan05-Jun08

LIBOR_IMO 215 215 215 215 215
Prepay OPSA 100PSA  J00PSA 400 PSA 500 PSA

This information is being provided in response to your spocific request for information. The information has been prepared and fumished to you solely by CREDIT SUISSE FIRST BOSTONLLC (CSFB) and not the Iszuar of the Securities or any of its affiiates. The prefiminary description of the underlying essats has not been independently verified by CSFB. CSFB is not acting as agent
»x_.__,n_uu.ia...vasﬁﬁ._._ﬂxswneﬂ_is.._au@ﬂ&.—n:-ﬁ?:,g.-_guﬁ_Ss.mw_&s!us..-v%g.gaiﬁeag:ﬁrne ion or CSFB makes no ion that the above Séiéu&vﬂ.ﬂaﬂ..En?&,-_uiso.sa.E-vﬂog%wgw.s.w_gﬁswon!ﬁgu.gaa: .-._E::Em_ -
dacision with respect to the security should be mada by you based solely upon the information contained in the final Under no ci shall the i i tad constitute an offer to sell o solicitation of an offer t buy nor shall there be any sale of securities in any jurisdiction in which such offer, soficitation or sala would be unlawhit pri 8<

aurnuagﬁﬁn_mﬂa.g==§ss-§m§u.miua-=§r-w§.ga-qn_z..ru=§=ﬂva-ox=E=§._=%sgggiésggl-gvégggnssﬁg, ' e

00025
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CMSI04-9G1BBG - Dec - 152

Date 1 2 3 4 5
31-Dec-04 100 100 100 100 100
25-Doc05 88 95 89 (] L)
25-Dec-06 ] 88 68 5 50
25-Doc07 E ] 75 42 b 14
25-Dec-08 91 64 il 3 0
25-Dec09 89 54 3 0 o
25-Dec-10 88 45 0 [ 4
25-Dec-11 8 37 0 0 [
25-Doc-12 & 30 0 [ 4
25-0ec-13 n 23 0 0 0
25-Dec-14 n 7 L] 9 0
2506c-15 n 1 0 4 0
25-Dec-16 67 L} ] 4 0
25-Dec-17 64 1 0 o 0
25-Doc-18 60 0 0 0 0
25-Dec-19 56 0 0 0 0
25-Dec-20 51 a 0 0 0
25-Dec-21 45 0 [ 0 0
250ec-22 il 0 0 0 0
25-Doc-23 B 0 0 o 0
2508c-24 30 0 0 0 [}
2500025 u 0 0 [ o
25-Doc-26 18 0 0 0 0
25-Dec-27 n 0 0 0 [
25-Dec-28 4 0 0 0 o
25-Doc-29 [ 0 0 0 [

WAL 14.98 599 278 22 193

Principal Wind Jan05-un29 Jan05-Apr18 Jan05-Mar10 Jan05-Feb0% Jan0S~un08

LIBOR_1MO 218 215 215 215 215
Prepay 0PSA 100PSA  300PSA 400 PSA 500 PSA

This information is being provided in rezponse (o your specific raquest or information. Tha information has boen prpared and furnished to you solaly by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and nat tha Issuas of tha Secarities or any of s affiates. The preliminasy description of tho underlying assets has not been indspendentl verified by CSFB, CSFB is not acting as agent
for the tssuer of ita affifates in connection with the proposed transaction. All information contained herein s pretiminesy, Ervited in nature and subject o ion or CSFB makes tion that the above socurity will ectuatly perform es described in any scenario. The above analysis elone is not intendad to be a prospactus and any investment
decigion with respect 1o the security should be made by you based solely upon the information contained in the final Under no ¢ shall the b Eﬂ!_&eﬁse.esE_SRBS-HSEEE._SEoa!Bwi=25&9&-337»3&89:&3!5«5?!55-:95&.%5n.-n_oio.&wn.s_n&:_ifs

segistraton or qualification under the secusities laws of such jurisdiction. Tha sacurities may not be sold nor may an offor to buy be acceptad prior to the delivery of a final prospectus retating o tha securities.

00026

;



CMSI04-9G1BBG - Dec - 153

Dats
31-Doc-04
25-Dec-05
25-Dec06
25-Doc 07
25-Dec-08
25Dec09
25Dec-10
25-Doc-11
25-Dec-12
25-Doc-13
25-Dec-14
25-Doc-15
25Dec-18
25Dec17
25-Dec-18
25-Doc-19
25Dec-20
25-Dec-21
25-Doc-22

EY S RBRITIIBEEELRRE S ~
B g

g

g

25-Dac-23
25-Dec-24
25Doc-25 A
25-Dec-26 18
25-Dec-27 1"
25-Dec-28 4
25Dec-2® 0 0

00027

cococooccooeoococooococcoconr8REBw

CP OB O0O0COBOOOO00O®O0O00
O COCPDOCOOEOOODEO0C00OR 00

[

WAL 14.96 599 278 228 189
Principal Wind Jan05-Jun29 Jan05-Apr18 Jan05-Mar10d Jan05-Feb09 Jan05-hun0d

LBOR_IMO 215 215 215 218 215
Prepay OPSA 100PSA  300PSA 400PSA 500 PSA

This information is being provided in response to your specific request for information. The information has been prepared and fumished ko you solely by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the issuer of the Securities or any of its affiiates, The preliminasy description of the underlying essets has not been independently verified by CSFB. CSFB is not acting a3 agent
for the lasuer or its affifiates in connection with the proposed transaction. All information contained herein is prefiminary, limited in nature end subject to bon of CSFB makes ion that the above sacurity will actually perfoim as described in any scenario. Tha ebove analysis alana is not intendad o be a praspectus and any investment
decision with respect o the security should be mada by you based eoisly upan the information contained in the final Under no ci shall the & Son presented constiute an offer to sef or sobicitation of an offer to buy nor shall there be any sale of securities in any jurisdicton in which such offer, soficitation or st would be uniawlul prior to

registration or quelification under the securities laws of such jurisdicon. The securiizs may not be sold nor may an offer to buy be acceptad prior to the defivery of a fnal prospectus relating to the securities.
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Date
31-Dec 04

caZ2EREERELLBTIIIIBEATZRERBE <
- g

g

25-Dec05
25-Doc08
25-Dec07
25-Doc08
25-Doc03
25-Dac-10
25-Duc-11
20012
25-Doc-13
250814
25-Dec-15
25-Doc-16
25Dec17
25-Doc-18
25-Dec-19
25-Doc-20
26-D0c21
250ec-22
25-D-3
25-Dac-24
25-Doc25
25-Doc-26
25027
25-Dec28
25-Dec-28

=
coococooccococeooococooccocwldB2Bw
cocccorpocooocooeococococooconr8RBw

WAL 14.96 599 276 229 199
Principal Wind Jan05-fun29 Jan05-Apr18 Jan05-Maril Jan0S-Feb0S Jan(5-Jun0B

LIBOR_1MO 218 218 215 2.5 215
Prepay QaPSA 100PSA  300PSA 400 PSA 500 PSA

qgsgaﬂ_r§¢§§!E§8§~§§=3:ﬂ!§.._.waw_?.-:ﬁuﬁ.saggaga?awsonaggsnxmo:mcﬁmmm:&maWOmAOZ—._,oAnmwmvgnagsognaas-gin:«&ﬁ%ﬁ«.;ava_w:wggaﬁ_aca__:aﬁianEuav.Euawg!gag&,\éu«Ommﬂ.ﬁmwmt:&!&auﬂug.
for tho Isyuer or its affiiates in connection with the proposed trensaction. Al information contzingd herein is i [mited in nature 3 ion of CSFB makes bion that the ebove §3iﬂe§§!§g!E<§!,u.;unv9a%gwaasggeva.?ﬂg!agiiﬂg_
dacision with respact to the security should be mads by you based sokely upon the information contained in the final Under no cir shall the i o _.aat_ﬁ._oﬁ.-me.u!%Bﬁi.gﬂgagésuiaﬂ.__gszavo§<-&na.§3.8553&&5!5“9!&_&!.855:52-&:!._;3:52&.3
Sngdniﬁe.usnmgga!s:g%&g&:i.ri&&s?auaﬁ%ﬂgaguos_n:ﬂgg%effﬁe;%u?%a:aﬁg-%nssné.
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Date 1 2 3 4 5
31-Dec-04 100 100 100 100 100
25-Dec05 ] 95 & 8 “
25-Dec-06 % 8 63 5 50
25-Dec07 94 B a2 F "
25-Dec08 gt 64 a 3 [
25-Dec09 89 4 3 0 [}
25-Dac-10 86 45 0 ] 0
25-Dec-11 .} I 0 0 0
25Dec-12 80 £ 0 o 0
25-Doc-13 n n 0 o 0
25-Dec-14 k) 17 L] 0 0
25-Dec-15 n 1" 0 o 0
25Dec-18 67 8 0 0 0
25-Dec17 64 1 0 o 0
25-Dac-18 60 ° o 0 a
25-Dec-19 8§ [} o Q 0
25-Doc-20 51 0 [ 0 [}
25-Dec-21 46 0 L] 0 0
25-Dec-22 4 ] 1] Q 0
25-Dec-2 6 0 0 ¢ 0
25-Doc-24 30 a 0 [ ]
25-Dec-25 F2] ] 0 0 0
25-Dec-26 18 [ [ 0 0
25-Dec-21 1 0 0 o 0
25-Dec-28 4 0 0 [} 0
25-Dec-20 o 0 0 o 0

WAL 14.96 599 276 25 199

Principal Wind Jan05-Jun29 Jan05-Apr18 Jan0S-Mart0 Jan05-Feb09 Jan05-Jun08

LIBOR_1MO 215 215 215 215 218

Prepay 0PSA 100PSA  00PSA  400PSA  500PSA

This information is being providad in responza to your specific for tion. The i ion hes been prepared and fumished to you solely by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not tha lssuer of the Securities of any of its affiiates. The prefiminary description of the underlying assets has not been indspendently verified by CSFB. CSFB is not acting as agent

for the issusr or ity affiiates in connection with the proposed transaction. ANl information contained herein is prefiminary, Bmited in naturs end subject o tion or CSFB makes no lion thal the above security will actually perform as described in any scenario. The above analysis alons & not intended to be a prospectus and any investment

decision with respect to the security should be made by you based solely upon the i on contained in the final Under no ci shall the i ion presentad constitute an offar to sell or solicitation of an offer to buy nor shall there be any sala of securities in any jurisdiction in which such ofter, solicitation or sale would be unlawful prior o

registration or qualification under the securities taws of such juriadiction. The securities may not be sold nor may an offer 0 buy ba accepted prior tn the dafivery of n final prospectus retating to the securities.

000293
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Dsto 1 2 3 4 5

31.00c04 100 10 100 100 100

500005 . % % ] ] &

25 Dec08 % ] [ ) 50

25.Decd? “ 5 2 z "

25.Dec08 9 o ! 3 0

%-Dec9 & ) 3 ° 0

#500c10 ® 5 0 0 0

%Dec-t1 © 7 o ° 0

25Dec12 8 » 0 0 0

50013 n ] ° 0 0

250814 u 7 0 0 0

2500015 n 1 0 0 0

50018 & 6 0 0 0

50017 o ' 0 |

506c18 0 0 0 0 0

25Dec-19 % ° 0 0 0

5D 5 o 0 0 0

50021 © 0 0 o 0

%0022 a 0 o 0 0

250002 % ] 0 0 0 (w»]

50024 » 0 0 ° 0

%Du25 u 0 0 0 ° 30

2500026 I 0 ° 0 ° Q

5027 B 0 0 o 0 Q

#5Dec28 ’ 0 0 0 0

2500029 0 0 0 0 0 o
WAL 1 599 276 2» 199
Principal Wind Jan05-nZ8 Jan05-Apri8 Jan0SMar10 Jan0S-Feb09 JanCS-kands

i w-

LBOR_tMO 215 215 215 215 215
Prepy  OPSA  100PSA  WOPSA  400PSA  S00PSA
Thia information i being provided i respanse 10 your specifc requestfo inormation. The information hes been prepared and fumnished to you CREDIT SUISSE FIRST BOST i i aff vefoninary descrpt i i is not cti
a.s._.._.so.e.au.ssE_._E.E_;sﬁuaﬁaﬁﬁf.zsggﬁi,a&w”awﬂ“%saeasn...ﬂ%ss on o Nw%zahrhhnammssnigﬂ_”«nnhu_“mﬁ:ﬁnéaaa?ﬁ.:s__ ot oy et T o s s et e et e o 1

L . ? "’ ereim . security wil actually perform as described in any scenario. The abave analysis akone is not intanded t be a prospectus and any investment
g.!s%e.s»gasga.woaﬁsgws.u&.éég?: tained in the Under no i ghafl the i e ggg_e&.%ﬂs.&ﬁ-gagésoisasﬁugE.«-arl-animﬂ!!<!i§!§ﬂ.§§!.§a§ﬂ§r£a3§g!¢-3
rugistration or qualification under the securities taws of such jurisdiction. :5823333.5.3.&:9.:&«552Buigggisggsngﬁg:ﬁgusgg,




CMSI04-9G1BBG - Dec - 157

Dats H 2 3 4 5
31-Doc04 100 100 100 100 100
25-Dac5 98 95 8 8 84
25-00c.06 % [ ] 59 50
25-Dac0? 1] 75 2 7 "
25-Doc08 9t 64 K] 3 0
25-Dec09 89 5 3 0 0
25-Dec-10 88 4“5 [} [} 0
5Dec11 8 ¥ 0 [} 0
25-Doc-12 & 30 0 0 [
25-Doc13 n n 0 ° °
25-Dec14 1 17 0 0 0
25Doc-15 n 1 o 0 0
25Dec-16 67 [} 0 0 0
2500017 [} 1 0 0 0
25-Dac-18 60 0 0 [ o
25Dec-18 5 0 0 ° 0
25-0ec-20 51 0 0 0 0
25Dac21 4 [ [} 0 0
2500022 ] 0 (] 0 [ L
25-00c-23 % ] 0 [ 0 3
25Doc 24 » [} [} 0 [ o
25Dec 25 u [ 0 0 0
25-Doc-26 18 [] 0 ° [ o
25-Dac-27 1t 0 [ 0 0 o
25Dec28 [ 0 0 ° °
25Dec-29 0 [} [} [} 0
WAL 1496 599 276 229 199

£

Principal Wind Jan05-Jun28 Jan05-Apr18 Jan05-Mar10 Jan05-Feb0d Jan0S-Jun03

LIBOR_tO 215 245 215 215 215
Prepay 0PSA 100PSA  300PSA 400 PSA 500 PSA

This information is baing Eﬂ.isgﬂis‘ﬂ_-ggﬁ:ﬂ.sgﬁg The sgvﬁgﬂgign fumished to you solely by CREDIT SUISSE FIRST BOSTON LLC (CSFE) and not the lssuer of the Securities or any of its affifates. The pretiminary description of the underlying essets has not been independently verified by CSFB. CSFB is ot acting as agent
for the lssuer or its affiliates in connection with the propasad Al s predimy Emited in nature and subject to lation or CSFB makes no rep tion that the above security will actually perform as dascribad in any scenario. The above analysis aiona is not intended io be a prospectus and any investmant

decizion with respoct to the security should ba made by you based solely upon thy ity contzined in the Gnal Undes no ci shali the ir ion presented constituts an offer o sell or solicitation of an offer 1o buy nor shal there be any sele of securites in any jurisdiction in which such offer, solicitation or sale would be tnizwful pricr ©
registration or qualification undar tha securities laws of such jurisdiction. The securites may not be sold nor may an offer 1o buy be accepted prior to the defivery of a final prospectus relating to the sscurities.
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Dato 1 2 3 4 5
3-Dec04 100 w0 100 100 100
25-Dec05 ] -] 8 8 8
25-Dec08 2% 86 68 58 s0
25-Doco7 ] 5 7] 2 14
25-Dec 08 L] 64 2 3 [
25-Dec09 89 54 3 0 0
25-Dec-10 [ a5 [ [ [
25-Dec-11 8 a7 [ [ 0
25-Doc12 80 0 0 [} [}
25Dec-13 n z 0 [ o
25Dec- 14 1 7 0 [ 0
25-Dec-15 n f 0 0 [}
25-Dec-16 67 [ [ 0 [
25-Dec17 4 1 0 [} e
25-Dec-18 60 [ 0 0 [
25-Dec-19 55 [ 0 [ 0
25-Dec 20 51 [ ] [ [ 2
25-Doc-24 46 [ [ 0 [
2508c22 4 0 0 0 0 0
25Dec 23 3 ] 0 [ 0 O
25-Dec-24 0 4 0 [ 0 O
25-Doc-25 4 ) [ [} [
25-Dec-26 18 0 0 0 [} O
25-Dec-27 1 [} [} 0 [
25-Dec28 4 [ 0 [ [
25-Dec-29 0 [ 0 [} [
%
WAL 1496 599 27 229 199

Principal Wind Jan05-Jun23 Jan05-Apr18 Jan05-Mari0 Jan0S5-Feb09 Jan05-Jun03

UBOR_IMO 215 215 215 215 215
Prepay 0PSA 100PSA  300PSA 400PSA  500PSA

This informatian is being provided i response 1o your specific request for information. Tha information has been prepared and furnished to you solely by CREDIT SUISSE FIRSY BOSTON LLC (CSFB) and not the Issuer of the Securities o any of its affifates. The prefiminary descripion of the underlying assets has not been independently verified by CSFB. CSFB is not acting
.o:,r.ag!ﬂ?%ﬁlggsaéag.ggggyiw%.imﬁaw.:ueign:.zanf tetion or CSFB makes no ion that the abve security will actually perform as described in any scenario. The above analysis alons is not intanded o be a .BvooeL d ,=e 55“.332_.
a!uu_o._‘:ﬁ_-ﬂvoﬂ!?gg;gggi«ggu&%:vgscggg%s9-?5_1 p Undear no ci ehal tho i b ﬁgﬁg-?sg%ss-ﬂ%ws&3%85:&5&9&:38&&&5&8.-_E;.ig.-_(:g-cu_%!-&neao..ﬁs_atgaveucgz._e.:zon
registration or qualification under e securities laws of such jurisdiction. The securities may not be sold nor may en offer to buy be accepted prior to the debivery of a final prospectus relating to the securities. ' e
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Dato i 2 3 4 5
310004 100 100 10 100 10
25Dec 05 o % ® P o
25Doc06 % 8 & 5 50
250607 ™ s 2 P "
25Doc08 o1 o 2 3 0
25Dec09 o 5 3 0 0
25Dec10 8 © 0 0 0
25Dec-H1 5 B 0 0 o
25Doc12 8 » 0 0 0
25.0ec 13 7 n 0 0 0
prr ™ 7 0 ° o
25Dec-15 n 1 0 o o
25Dec16 & 8 0 0 o
25Dec1T “ 1 0 0 0
26Dec18 60 0 0 0 0
25Dec-19 5 0 0 o 0
2500020 51 0 o o o ™
25Doct © o 0 0 o M
250022 “ 0 0 0 0
25-Doc 23 3 0 0 o 0 -
25Doc24 2 o 0 0 o o
prr u o 0 0 0 o
2500026 1 0 0 0 0
2500027 1 0 0 0 0
2506028 4 0 0 0 o
5Dec 2 o 0 0 0 o
-
WAL 149 ) 27 228 199

Principal Wind Jan05~un29 Jan05-Apr18 Jan05-Mar1l Jan05-Feb0S JanG5-lun08

LIBOR_1MO 215 215 215 215 215
Prepay O0PSA 100PSA  300PSA 400 PSA 500 PSA

qzur_aingﬂ_rge_uv.i.a&w_.ﬂvﬂ_-os«e:-vl&sae.ﬂ;ﬁsﬁ:sg‘:s!ﬂ:s&::!gEE&E;?EES._BEi&sgmcnqmc_mmmm_mmawoﬂcz:hﬁmmmv-an:o.su_uu..lw_snwBEEBEE«RE..a_mn.nn,;nvawisagga?Egscgsﬁigsggsgangm CSFB s not acting as agent
for the lssuer o its affitiates in connection with the proposed tion. Al i ton containad herein fs prefimi Emited in nature and subject to on or CSFB makes ion that the above §3§§5§B§&SB<§§E‘A:¢§’%EWi!ﬁ:i&i-!ﬁégné!,ﬁsh.
decision with respect to the sacurity should be mads by you based solely upon the information contained in the final Undes no c shall the i fion presentad constitute an offer to sel or sokcitation of an offer 1o buy nor shall there be any sala of securities in any jurisdiction in which such offer, sobicitation or sale would be untawful prior to

registration or quafication under the securities laws of such jurisdiction. The securities may not be sold nor may an offer to buy be accepted priof to the defivery of a fine! prospectus relating o the securities. ’




CMS104-9G1BBG - Dec - 1FL1

Dato 1 2 3 ‘4 5
3100004 100 100 100 100 100
2500005 8 o5 89 8 8
25-Dec.08 % 8 68 59 [
25-Dec07 % 75 « 2 u
25-Doc08 1 o 2 3 0
25Dac 09 8 54 3 [} 0
25.00c-10 ] 4 0 0 0
25011 8 7 [} 0 []
25Dec-12 & 2 [} ] [}
25-Dec-13 n b3 [} ] o,
25Dec14 " 7 0 0 0
2500015 n 1" 0 0 ]
25Doc-16 o7 [ 0 [} [}
25-Dec7 7} 1 [} ] o
25-Dec-18 0 ] 0 ] 0
25-Dec-19 55 0 0 ] ]
2500020 51 0 ] [} 0
2500021 © 0 0 0 0
25.Dec22 Y 0 0 ] ]
2500023 % [ [ [ [ <
25-Dec-24 0 0 ° [} 0 o
25-Dec25 % 0 [} o ]
25-Dec26 18 0 ] [ ] o
25Dec 27 1" 0 0 ] 0 ©
2500028 ‘ 0 0 o ] o
25-Dec20 0 0 ] o 0
WAL 1496 59 276 22 199

Principal Wind Jan05-Jun28 Jan05-Apr18 fan05-Mar10 Jan05-Feb09 Jan05-Jun0d

3

LIBOR_1MO0 215 215 215 215 215
Prepay 0PSA 100PSA  J00PSA 400PSA  S500PSA

”ﬂ.o.-aﬂ:ﬁ.ns is ﬁ provided in Euvﬁ..c“ to your specifc request for information. The information has been prepared and fumished to you solaty by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the lasuer of the Securities o any of its affiiates. The prafiminary dezcription of the underlying assets has not been independently verified by CSFB. CSFB is not acting as agant
lasuer or its affiliates in connection with the proposed Son, Al i bon contained herein is prelimi Emited in naturo joct o leton of CSFB makes no ion that the above ity will ectisally perform [ L 1 it [ .

tho hsu " 2 " erein A d ubj ! " ly a3 described in any scenario. The abova analysis alons is not intandad to be a prospectus and any investment
@g.isilcagg,moauaog«gm&igsu. contained in the final Under shall the presentod i offer to sell or solicitation of an offer 1o buy nor shadl there be any eale of sacurities in any jurisdiction in which such offer, solicitation or sele would be unkewdut prior to

registration or qualification under the securities laws of such jurisdiction. The securiiss may not be sald nor may an offer to buy be acceptad prior to the delivery of a final prospectus relafing to the sacurities. : ’




CMSI04-9G1BBG - Dec - 1IN1

Date 1 2 3 4 5
NDoO4 100 100 100 100 100
250005 98 % [} 8 o
2500006 96 [ 68 59 50
%5000 94 ] 2 7 1%
25De008 91 64 7 3 [}
5Dec0d 89 54 3 0 0
25Dec10 85 ] 0 0 0
2%5Dec11 83 7 0 ] 0
5De012 8D » 0 0 [}
%013 77 ) [} [} 0
BDeotd T4 7 [ 0 0
%50e0is T 1" 0 0 0
50ect6 67 6 [] [} 0
25Deo 1] 64 1 0 0 0
50s018 60 [} [ 0 0
250019 55 0 0 0 0
500 51 0 ] 0 0
5Deo21 46 0 0 [ 0 u
%0022 4 0 ] [ 0 )
50023 % ] ] [} 0 o
B5DoU N 0 0 0 0
5De025 2 0 ] 0 0 o
2500026 18 0 0 [ ] =)
%002l 1 0 0 0 o
BDec28 4 ] 0 [} 0
%5De028 0 0 ] 0 0
WAL 14.96 599 276 22 199
Principal Window

UBOR_IMO 245 215 215 215 215
Prepey ~ OPSA 100PSA 300PSA 400PSA 500PSA

This information ts being provided in response o your specifi for fion. The & ion has b ared and fumished to you solely by CREDIT SUISSE FIRST BOSTON LLC {CSFB) and nat the issusr i i b

pons 5 s : " o of the Securities or any of its affifates. The ofthe ying assets has not been verifisd by CSFB. CSFB is not ecting
.R.._..w_R_.!E__-saw_ﬂ5§§?E§§§4Z§W§Ew§.§isisin&TuE o CSFB mak bon that the abov gzﬁgvﬂﬁsagssg&.ﬁsgn%gwﬁgac:va“on_ursaiwzg-BBS.
docision with respect to the security should be mads by you basad solely upon the contained in the final Undar shall the ¥ b constitute an offer to sall or solicitation of an offer to buy nor shall there be any sale of securities in eny jurisdiction in which such offer, salicitation or sale would be o

registration or qualification under the securitis laws of such jurisdiction. The securities may not be sold nor may an offer to buy ba acoepted prior i the defivery of a final prospecius refating (o the securities.




CMSI04-9G1BBG - Dec - 1510

Dale 1 2 3 4 s
MDeo04 100 100 100 100 100
%0e0d5 W0 100 100 100 100
#5-Deo06 100 10 100 100 100
25-Deo7 10 100 106 100 100
25-Deo08 10 100 100 100 51
25-Deo 08 100 100 100 b 0
2506010 100 100 81 0 °
5011 100 100 ) ) 0
25-0ec12 100 100 [ 0 0
2500013 10 100 0 0 o
2%5Deot4 100 10 0 0 0
2506015 100 100 0 0 0
25-Dec16 100 100 0 0 0
25-Doc 17 100 10 0 0 0
25-Deo-18 10 8 0 0 0
25Deo 9 100 o 0 0 )
500020 100 5 0 0 0
2500021 10 % 0 0 0 @
25-Dec22 100 20 o o 0 3
25De0 100 6 0 0 ° ()
250024 100 ° 0 0 0
25-Dec-26 100 [ 0 [ 0 O
2500026 100 0 0 0 0 =)
25-Deo2? 10 0 0 0 [
#%5-Deo28 100 o 0 o 0
2500029 ® o 0 0 0
500030 o 0 0 o 0
%5-De0dt 1 0 0 0 0 -
25-Doc-32 [} [} 0 0 0

WAL 2598 162 633 4388 406
Principal Windi Jun29-May32  Apr18-un24 Mart0-Sepi2 Feb09-Sep1d Jun03-Augdd

LIBOR_1MO 215 215 215 215 215
Prapay 0PSA 100 PSA 300 PSA 400 PSA 500 PSA

Thiz information is baing provided in response o your spacific request for information. The information has been prepared and furnished to you solely by CREDIT SUISSE FIRST BOSTON LLC (CSFR) and not tha Issuer of the Sscurities or any of its affiiatas. The ion of the aszats has not bean

Y ISSE Fi T (CSFB) I any prefiminary descripti undertying Indapandantly verifiad by not acting as agent
! * ° ‘ ! 3 bosn i 3 verifisd by CSFB. CSFB is

for the Issuer o its affifates in connection with fhe proposed transaction. All information containad herein is praliminary, mitad In nature and subject to fion or CSFB makes no ion that the ab ity will nctually perform as descrbed in any scenario. Tha above analysis EWE_EEBguEgiE;hg

§§§B?§E§EEEEEE&€E! . .uri..r_?.ns_ c:uR. ..5.:?.. ted const i which soliitation would be unimedul
ision . it sad & constitita an offer to sell or eolicitation of en offer to buy nor shall there be any salo of securities in eny jurisdiction in i i
%wgﬁa%gsissggizﬁ_g,.:s-aQ.%ﬂES.aon&_ﬁ:ﬁ«!eaﬂagwegﬁuiﬂessa%&&nglvgi&dsssg&g. w ot e . prre




CMS104-9G1BBG - Dec - 1L1

Date 1 2 3 4 5

31-Doo04 100 100 100 100 100
25-Deo05 100 100 100 100 100
25-Dec-06 100 100 100 100 100
25-Dec07 100 100 100 100 100
25-Deo 0B 100 100 100 100 100
258009 100 100 100 100 n
25-Dec-10 100 100 100 88 3%
%5-Deo11 100 100 100 55 "
25-Deo12 100 100 9 u
25-Dec-13 100 100 n 3 0
25-Doo-14 100 100 57 17 [
25-Dec-15 100 100 &5 13 0
25-Dec-18 100 100 8 9 0
25-Deo17 100 100 ] 7 [}
25-Doo-18 100 100 <) 5 0
25Deo-19 100 100 8 ‘4 0
25-Dec-20 100 100 " 3 0
25-De021 100 100 11 H [
2500022 100 100 [] 1 [}
5-De023 100 100 7 1 0 >
25-Deo-24 100 ) 5 1 0
2500025 100 [} 4 0 M
25-De026 100 69 3 4 )
25-Deo27 100 5 2 0 o
2500028 100 @ 1 ]
2500028 100 ) 1 4 =)
25-Doc30 100 » 1 0
2506031 100 2 [}
2500032 13 [} [
25-D0033 3% 6 0 e
25De034 0 ] 0 0 0
WAL 266 413 181 8.18 582

Principal Windd May32-Oct34  Jun24-Oci34 Sep12-Oc34 Sep10-Oc4 Aug09-Feb13

UBOR_1MO 215 215 215 215 215
Prepay 0PSA 100PSA  300PSA  400PSA  500PSA
This information is being providad ifs responss 1 your epeci fori Soar. The i o has b d ard fumished t you solsly by CREQIT SUISSE FIRST BGSTON LLC (CSFB) snd not the issuer it i i
s being proy oS . . of the Securitiss or eny of its efffiates. The Pton of the i i i s i
{or the Issuer orits ffiates n connection with he p S AR information conte is prefiinary, mied i natre end - ) Py . o ot B s prefiminary descrip underlying assets s not been independsntly verifiad by CSFB. CSFB is not acting as agent

. . . . , security wil achully perform a3 described in &ny eoenario. The above analysis alone is not intendod to be & prospectus and any investment
g.i?%ﬁ.asgE.T:.Wrsgigg?.sggﬁi!?mﬁ« SpH Under ghall the i ion presented constitits en offer 1 sefl or solicitation of an offer to buy nor shell therm be any saia of sacurities in any jurisdiction in which such offer, ggﬁﬂoigsgv%“e
or urder the of such e ._,.EEDEEE:a:!&n.5-=E<a=aal8w5EEEviB?%R:EvggB?gmﬁ. '




CMS104-8G1BBG - Dec - 11

Date 1 2 3 4 5
31-Dec04 100 100 100 100 100
25-Dec05 . B 9 93 <) <]
25-Doc-08 86 8 88 [ 86
25-Dec 07 7 78 . 78 7
25-Dec-08 70 n 70 ] 0
25-Dec09 61 6 61 6t 0
5-Dec-10 82 2 §2 7 Q
25-Dec-11 42 2 2 ¢ Q
25Dec-12 k] » [ [ L}
25-Dec-13 2 n ¢ o 0
25-Dec-14 ) 1) 0 L] [}
25-Dac-15 o 0 0 0 1]

WAL 585 595 54 46 395
Principal Wind Jan05-Oct15 Jan05-Oct1$ Jan05-Dect2 Jan05-jantt Jan05-Nov09

LIBOR_IMO 215 215 215 215 215
Propay 0PSA J00PSA  300PSA  400PSA  500PSA

qgsgu,ﬁ_wgnv%!ié!i-ggﬂ.ig.qgsggrﬂuaﬂ.oﬁo&&gaggasigsg_amczImmqmqucanAomeEa=2-.o-uu..u-a?omoniﬁaﬂu=<E._wma_w._un..:.a!&w&gawuﬂ.es_n;.uEaEZw_uB-cw:ﬁu=2§!§§5<E§Ew<8mwgmww=ﬁ§nﬂw§
for the Issuer of ity affilatea in connection with the proposed ion. Al & i tained herein is i Gmitod in naty d subject to on of CSFB makes no rep ion that tha above security will actually parform es described in any scenario. The above enalysis alons ia not intsndad 1o be @ prospects and any investment
decision with respect to the security should be made by you based solely upon the information conteined in the fnal p Under no ci shal the & fion presented constituta %Biﬁgigésaisusgssiuiﬁrsg&asE«Egié-ggﬂ.%gﬂésﬁ._ngggis
iﬁu:uugﬂe.%ggsg%_m!-i-cn_wﬁtgA.—so%:ﬁ«:ﬂ»gsﬁigg%835‘§§§39n§&:?&§§n89¢§4
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CMSI04-9G1BBG - De¢ - 1V2

Date i 2 3 4 5
3-Dec-04 100 100 100 100 100
25-Deo05 100 100 100 100 100
25-Dec-06 100 100 100 100 100
25-Dec07 100 100 100 100 100
25-Dec-08 100 100 100 100 100
25-Dec09 100 100 100 100 L)
25-Dec-10 100 100 100 100 0
25-Dec-11 100 100 100 16 0
25-Dec-12 100 100 ) 0 0
25-Dec-13 100 100 2 0 0
25Doo-14 100 100 [ 0 0
25-0e0-15 98 9 0 o [
25-Dec-16 90 0 0 o 0
25-Dec-17 8 - 8 0 0 0
25-Doc-18 n n 0 0 0
25-Dec-19 82 62 0 0 0
25-Dec-20 §1 5 o 0 0
25-De021 40 4@ 0 0 o
25-Doo-22 29 F-] [ 0 (]
25-Dec23 16 1% 0 L] 0 9
25-Dec-24 3 0 0 ° 0 3
25-Dso25 0 0 0 4 0
-
WAL 1595 1592 892 662 53 O
Principal Wind( Oct15-Mar25  Oct15-Sep24 Deci2-Deci4 Jani1-Mari2 Nov03-Sepil O
LIBOR_1MO 215 215 215 215 215
Prepay 0PSA 100 PSA 300 PSA 400 PSA 500 PSA

'

§§1§v§5§8<ﬁ=§§§§8§.?§§§§!§E%B«Sggaﬁmcﬂwc_wmm_nﬁmqwomaoz_._.nAﬁmmEE&:s50—mm.!.o:_aomocnaoue_.n:«k.ﬁna_ﬁeu.;eEumz__:sggﬂgE&e&.—.&gs&iwoﬂ_g?(g.igommm.o%mriu&-ﬁﬂﬁ_
i?gﬁﬁéﬁsggs?g Al ,Et.?.?.s.. fmited in natura and subjact to compleion or CSFB makes p fion that the above ity will actually perform as described in any scenario. The above enalysis alone s not intended to be a prospectus and any investment
g&:;gﬁ?ggggw««guggg? contained in the Undar shal the x| constilute an offer to sel or solicitation of an offer ko buy nor shall there be any saa of securifies in any jurisdiction in which such offer, colicitation or eae would be untawful prior 1o

registration or qualification under the securities bsws of such jurisdiction. Tha sacurities may not be sold nor may an offer o buy be ted prior to the delivery of e final relating to the escurities.




CMSI104-9G1BBG - Dec - 121

Date 1 2 3 4 5
31-Dec04 100 100 100 100 100
25-Dec05 108 108 108 108 108
25-Deo-0B 12 12 12 12 "2
25-Dec07 118 18 18 "8 18
25-Dec08 125 125 125 125 125
25-Doc-09 12 132 13 132 12
25-Dec-10 139 139 139 139 108
25-Doc-11 147 W @ 19 M
25-Doo-12 55 155 1355 04 t
25-Dec-13 164 164 164 69 ¢
25-Doo-14 173 1m 1n 51 Q
25-Dec-15 183 183 17 1 0
25-Dec-18 k< 193 109 28 L}
25-Dec-i7 204 204 87 21 0
25-Dec-18 216 28 69 15 0
25-Dec-19 o8 8 54 1" 0
25-Dec-20 24t 24 « 8 0
25-Dec21 24 4 k<) 6 0
25-Dec-2 269 269 % 4 0
25-Dec-23 284 284 2 3 o
25-Deo-24 300 283 15 2 o
25-De0-25 304 U5 1 1 0
25-Den-26 304 Fall 9 1 0
2500027 304 178 6 1 0
25-Doo-28 304 147 5 0
25-Dec-29 304 18 3 0
25-Dec-30 304 %0 2 0
25-Dec-31 304 65 1 0
25-Dec-32 230 4 1 o
25-Dec-33 108 18 0
25-Dec-34 0 L} 0 0 0

WAL 28.66 2427 1447 10 6§62

Princpal Windt May32-Oct34  Sap24-Oct34 Dec14-Oct34 Apr12-Oct34 Sep10-Febld

LIBOR_1MO 215 215 215 215 215

Propay opsa 100 PSA 300 PSA 400 PSA 500 PSA

ggw%%sgBégﬂgﬁ»xgg.?ggggagﬁiB«a.:ﬂ_u?w«Q&mb:.m_.__wwmm_quwquozc.nAammviif_gkuﬂmggﬁs&ﬁ%sﬂ.sgggs?ggigggcﬁaonOmﬁm.Omﬁwwggﬂg
for the Issuer o its affiiiates in connection with the propesed on. Al ion contained herein i i fimitad in nature and subject to b CSFB makes no fion that the abave gaggﬂag&&ig%_ﬂsgéEwa.gsgnﬁgisg_

dacision with respact to the security should ba mada by you basad solely upon the information contained in tha final Under no shall the Gon p tod constituts an offer o sall or saficitation of an offer ko buy nor shall there be any sals of securities in eny jurisdiction in which such offer, solicitrfi or sale woutd be uniawhul prior to
_%EEG%EEE?%gaml_w-waﬁ_.g.?%333»8&3El_ca!agva§§v36?§33n€v§§58?§aﬂ
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CMSI04-9G1BBG - Dec - 1N1

Dato i 2 3 4 5

31-Doc-04 100 100 100 100 100

25-Dec05 100 100 100 100 100

25-Dec-06 100 100 100 100 100

25-0ec07 100 100 100 100 100

25-Dac08 100 100 100 100 100

25-Doc-08 100 100 100 100 10

25-Doc-10 99 83 ) 2 89

25-Doc-11 9 9% 88 2 n

25Doc-12 97 90 75 68 62

25-Oec-13 96 84 [:=] 54 42

25-Dec-14 <] n 51 40 il

25-Dec-15 1l i 40 3 19

25-0oc-16 83 64 R 2 13

25-Dec-17 -] 59 25 16 ]

25-Dec-18 82 £ 20 12 (]

25-Dec-19 il 48 16 8 4

25-Dec-20 % LX) 12 6 3

25-Dec-21 n n 10 ] 2

5-Doc-22 68 M 8 3 1

#50ec-23 64 30 § 2 1

25-Dec-24 60 27 4 2 1

25-Dac-25 55 23 3 1

25-0ec-26 §0 20 3 14

25-Doc-27 45 1” 2 1

25-Doc-28 40 “ 1° .

25Dac-29 M 11 1°

25-Dec-30 8 8 1°

25-Doc-31 2 6" .

25-Dec-32 14 4°

25-00c-33 7 2°

25Dec-34 0 ¢ [ ¢ g
WAL 2097 1567 11.05 996 9.09

Principal Wind Jan10-Oct34 Jan10-Octi4 Jan10-Oct34 Jan10-Oct34 Jan10-Oct34

LIBOR_1MO 215 215 215 21§ 2.15
Prepay 0PSA 100PSA  3J00PSA  400PSA 500 PSA

This information .w w&:.u _5!5& n B».xs-o to your specific En:l. for EEA The SE:EE.. has been prepared and humished to you salsly by CREDIT SUISSE FIRST BOSTON LLC (CSFB) and not the Issuer of the Securities or any of its affliates. The prefiminary descripion of the underlying essets has not been independently verified by CSFB. CSFB is not acting as agent
fof the lasuer or its affiiates in connection with the proposed transaction. All information contained herein i3 preSminary, limited in nature and subject to Bion or CSFB makea no bion that the ebove .-.....iisﬂéwi%nﬁsﬂuoané&sgfgu&;uEggiwﬁswﬁs.gisguv.ﬂggaezﬁssu“. o

decision with respect to the security should be made by you based solely upon the information contained in the inal Under no ai shaff the i K i itati itias i solicitation would: tawful
i ; b preseniad constituta an offer 1o sell or soficitation of an offer © buy nor shal thers ba any sais of securities in any jurisdiction in which itati K
ragistration or qualification under the securities laws of such jurisdiction. The sacurities may not be sold nor may en offer to buy be accepted prior to the defivery of a nal praspactys relating to the securities. v ! ot e poun e
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CMS104-9G1BBG - Dec - 1B1

Dete 1 ? 3
31-Dac4 100 100 100
25-Dec 05 ] [ 29
25-Dec08 97 97 o7
25-Dac07 % 9% 9%
25-Doc08 % % 95
25-Dec09 9 a 9
25-Doc-10 o %0 86
25-Doc-11 -] ) 78
25-Dec-12 ] 81 68
25-Doc-13 8 15 57
25-Doc-14 ] [ 45
25Dec-15 81 =] 36
25-00c-16 ] ] 2
25-Dac17 76 52 2
25-Dec-18 T 4] It}
25-Doc-19 n ) u
2508020 6 k1] "
25-Dec-21 ) 35 9
o-Dec-2 6t Nn 7
25-Dec-23 58 7 5
25-Doc-24 ] 4 4
25-00c-25 50 n 3
25-Dac-26 45 18 2
25-Doc-27 4 15 2
25-0ac-28 3% 12 1
25-Dec-29 ) 10 1°
2500030 % 8 [N
25Dac-31 19 5 .
25-Dec32 3 3 .
25-Doc33 [ 2
25-Doc-34 [ ] e

WAL 1921 46 10.31

e e nwro e lr2BEBERIRERRIE8~

[

833

[

865

Principal Wind Jan05-Oc34 fan05-0ct34 Jan05-Oct Jan05-Oct34 Jan(5-Octdd

LIBOR_1MO 215 215 215

215

215

Prepay QPSA 100PSA  300PSA  400PSA  S00PSA

This informaton is being provided in reaponse to your apecific request for information. The information has been prepared and fumished to you solely by CREDIT SUISSE FIRST BOSTON LLC {CSFB) and not the Issuer of the Securities or any of its affifates. The preliminary descripon of the underlying assets has not been indspendently verified by CSFB. CSFB is not ncting as agent

A socurity will actuaily perform 23 described in any scenario. The above enalysha alone is not intended %o be a prospachis and ny investmant
EEER?BE%B-EE%E&E%!g§§538<§&§35§<§§$§-:&.eaﬂ.-&&magﬁuangsvo::ggis

for the lasuer of s affiiates in connection with the proposed transaction. All infarmation contained hesein is
decision with respect to the security should ke made by you based solely upon the information contained in the final
registration o qualification under the securiias laws of such jurisiction. The securities may not be sold nor may an offer 1o buy be accapted prios o the defivary of  fina! prospscius relaling & the securities.
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