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SIGNATURES

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

Dated: gb{g@%}- 29 , 2005
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IN ACCORDANCE WITH RULE 202 OF REGULATION S-T, THIS EXHIBIT IS
BEING FILED IN PAPER PURSUANT TO A CONTINUING HARDSHIP EXEMPTION.

EXHIBIT INDEX
Exhibit No. Description Format
99.1 Computational Materials p*

*The Computational Materials have been filed on paper pursuant to a continuing hardship
exemption from certain electronic filing requirements.

[TPW: NYLEGAL:372502.2] 15527-01368 08/29/2005 09:39 AM



Deposntor

Mortgage Pass-Through Certificates
Series 2005-5

Clthortgage, Inc.

Master Servicer

Countrywide Home Loans Servicing LP
GMAC Mortgage Corp.
National City Mortgage Co.
Wells Fargo Bank N.A.
Greenpoint Mortgage Funding, Inc.

Servicers

The following is a preliminary Term Sheet. All terms and statements are subject to change.

A,
citigroup)
August 24, 2005

The information herein has been provided solely by Citigroup Global Markets Inc. (“CGMI”) based upon information with respect to the mortgage loans provided by the Originators
and their affiliates. Neither the Depositor, Originators nor any of their affiliates makes any representation as to the accuracy or completeness of the information herein. The
information herein is preliminary and supersedes any prior information and will be superseded by the prospectus supplement and prospectus and by any other information
subsequently filed with the Securities and Exchange Commission (SEC). All assumptions and information in this report reflect CGMI 's judgment as of this date and are subject to
change. All analyses are based on certain assumptions noted herein and different assumptions could yield substantially different results. You are cautioned that there is no universally
accepted method for analyzing financial instruments. You should review the assumptions; there may be differences between these assumptions and your actual business practices.
Further, CGMI does not guarantee any results and there is no guarantee as to the liquidity of the instruments involved in this analysis. The decision to adopt any strategy remains
your responsibility. CGMI (or any of its affiliates) or their officers, directors, analysts or employees may have positions in securities, commodities or derivative instruments thereon
referred to here, and may, as principal or agent, buy or sell such securities, commodities or derivative instruments. In addition, CGMI may make a market in the securities referred to
herein. Neither the information nor the assumptions reflected herein should be construed to be, or constitute, an offer to sell or buy or a solicitation of an offer to sell or buy any
securities, commodities or derivative instruments mentioned herein. No sale of any securities, commodities or derivative instruments should be consummated without the purchaser
first having received a prospectus and prospectus supplement. Finally, CGMI has not addressed the legal, accounting and tax implications of the analysis with respect to you, and
CGMI strongly urges you to seek advice from your counsel, accountant and tax advisor. A final Prospectus and Prospectus Supplement may be obtained by contacting CGMI’s
Mortgage Trading Desk at (212) 7236217.




CMLTI 2005-5

cnthrouﬁT

Citigroup Global Markets Inc.

Name:

Telephone:

E-Mail:

Brian Delany

Director, Trading

Sean Duffy

Director, Trading

Pete Steinmetz

Director, Mortgage Finance
Jon Riber

Associate, Mortgage Finance
Pavithra Jayaraman
Associate, Mortgage Finance
Scott Schundler

Analyst, Mortgage Finance
Shekhar Shah

Associate, Mortgage Analytics
James Vosotas

Analyst, Mortgage Analytics
Daniel King

Analyst, Mortgage Analytics

(212) 7236217
(212) 7236325
(212) 7236391
(212) 723-9937
(212) 7236386
(212) 723-9568
(212) 723-5386

(212) 723-5293

(212) 723-4016

brian.delany@citigroup.com
sean.k.duffy@citigroup.com
peter.d.steinmetz@citigroup.com
jonathan.riber@citigroup.com
pavithra. jayaraman(@gcitigroup.com
scott.schundler@citigroup.com
shekhar.shah@citigroup.com

james.vosotas@citigroup.com

daniel.a.king@citigroup.com
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-A4 $83,722,000

Subgroup III-5 (10/1 and 10/6 Hybrid ARMs)

Certificates*
Certificates Subgroup Size** Ratil.lgs
(S&P / Fitch)**
HI-A1 Subgroup I11-1 (3/6 Hybrid ARMs) $139,131,000 AAA/AAA
IM-A2A Subgroup I1I-2 (5/1 and 5/6 Hybrid ARMs) $57,558,000 AAA/AAA
-A2B Subgroup I11-2 (5/1 and 5/6 Hybrid ARMs) $3,557,000 AAA/AAA
m-A3 Subgroup I11-3 (7/1 and 7/6 Hybrid ARMs) $158,099,000 AAA/AAA

¥

TI-P**** Group 111 Aggregate $100 NR
M-R TBD ~$100 AAA/ AAA

B 1***
g
MBI+
[I-Bé%*s
s
IH—BG*“ :

**This transaction has three groups of collateral (Group I, Group II and Group I1I Mortgage Loans). Only the Class IT1I-A
Certificates will be offered.

** The bond sizes are approximate and subject to +/- 5% variance and final rating agency levels.

*** These Classes of Certificates will not be offered.

****The holders of the Class I1I-P Certificates will be entitled to prepayment charges on the mortgage loans.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
Advisor immediately.
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Transaction Overview

Offered Certificates:

Non-Offered Certificates:

Cut-Off Date:
Settlement Date:
1* Distribution Date:

Depositor:

Lead & Sole Underwriter:

Master Servicer:

Originators:

Servicers:

Trust Administrator:
Paying Agent, Certificate
Registrar and
Authenticating Agent:

Trustee:

The Group HI Mortgage
Loans:

Approximately $442,067,100 variable-rate Class I1I-Al, Class III-A2A (referred to as the “Super
Senior Certificates™), Class I1I-FA2B (referred to as the “Senior Support Certificates™), Class I1I-A3, and
Class I1I-A4 Certificates (collectively, and including the Class I1I-AS Certificates, are referred to as the
“Class 11I-A Certificates™), Class III-P Certificates (the “Group III Class P Certificates”) and IlI-R
Certificates (the “Group III Residual Certificates” and along with the Group III Class P Certificates and
the Class II1-A Certificates, are referred to as the “Group III Senior Certificates™) will be offered. The
Certificates are backed by the Group I1I Mortgage Loans.

The Class I1I-A5 Certificates will not be offered.

The Class I11-B1 through I1I-B6 Certificates (collectively referred to as the “Class 11I-B Certificates” or
the “Group III Subordinate Certificates™) will not be offered.

August 1, 2005
On or about August 31, 2005

September 26, 2005
Citigroup Mortgage Loan Trust Inc.

Citigroup Global Markets Inc.
CitiMortgage, Inc.

Countrywide Home Loans, Inc.
National City Mortgage Co.

Wells Fargo Bank N.A.

Mortgage IT

Greenpoint Mortgage Funding, Inc.

Countrywide Home Loans Servicing LP
National City Mortgage Co.

GMAC Mortgage Corporation

Wells Fargo Bank N.A.

Greenpoint Mortgage Funding, Inc.

CitiMortgage, Inc.

Citibank, N.A.
U.S. Bank National Association

The Group 111 Mortgage Loans are comprised of approximately 1,398 adjustable-rate, first lien, prime
and Alt-A hybrid mortgage loans, with an aggregate scheduled principal balance as of the Cut-off Date
of approximately $552.357,232 (“Mortgage Loans” or “Hybrid ARMs”). The Mortgage Loans are
One-Year CMT, 6Month LIBOR or 12-Month LIBOR indexed and have initial rate adjustments
occurring three, five, seven or ten years after the date of originatjon.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 4
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Transaction Overview

Structure:

Pass-Through Rate:

Credit
[Enhancement:

Subordination:

Distribution
Priority:

Senior/Subordinate, shifting interest.

For the Class III-A Certificates, the weighted average of the Net Mortgage Rates (gross mortgage rate less
servicing fee rate and administration fee rate) of the Mortgage Loans in the related subgroup.

For the Class I1I-B Certificates, a per annum rate equal to the weighted average (weighted in proportion to
the results of subtracting from the aggregate principal balance of each Subgroup, the current principal
balance of the related Class III-A Certificates), of (i) the weighted average of the Net Mortgage Rates of the
Group III-]1 Mortgage Loans, (ii) the weighted average of the Net Mortgage Rates of the Group 1II-2
Mortgage Loans, (iii) the weighted average of the Net Mortgage Rates of the Group I11-3 Mortgage Loans,
(iv) the weighted average of the Net Mortgage Rates of the Group III-4 Mortgage Loans, and (v) the
weighted average of the Net Mortgage Rates of the Group 11I-5 Mortgage Loans.

Credit enhancement for the Class III-A Certificates will be provided by a senior/subordinate, shifting
interest structure. The Class II1-B Certificates are subordinate to, and provide credit enhancement for, the
Class I11-A Certificates. The Super Senior Certificates will also have additional credit enhancement from
the Senior Support Certificates with respect to loss allocation (See “Loss Protection” percentages in the
“Allocation of Losses™ section).

Class Ratings (S&P / Fitch) Initial Subordination Percentage*
Class I1I-A Certificates AAA/AAA 5.50% (+/- 25bps)

*The credit enhancement levels are preliminary and subject to change based upon the final pool as of the Cut-Off Date
and additional rating agency analysis.

Distributions on the Group III Certificates will be made on the 25™ day of each month (or if such day is not
a business day, the next business day) commencing in September 2005. On each distribution date, the
Paying Agent will first distribute to the Class III-A Certificates relating to each Subgroup the amounts of
interest and principal distributable to them from available funds from that Subgroup. The Paying Agent will
then distribute interest and principal to the Class I1I-B Certificates from the aggregate remaining available
funds from each all the related Subgroups.

Available Funds:

The distribution to the Certificates, to the extent of related available funds, will generally be made

according to the following priority:

1. Distribution of interest, concurrently, to the holders of the Class 11I-A Certificates in an amount equal
to the interest accrued at their respective Pass-Through Rates on a pro rata basis;

2. Distribution of principal to the holders of the Class III-A Certificates (and on the first distribution date,
the Class III-R Certificates), each class’s allocable share of principal; and

3. Distribution of interest sequentially and then distribution of principal sequentially to the Class III-B
Certificates in order of their numerical class designations, beginning with the Class 11I-B1, until each
Class I11-B certificate shall have received

(a) Interest at the applicable Pass-Through Rate
(b) Such class’ allocable share of principal

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 5
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Transaction Overview

Allocation of Losses:

Cross
Collateralization:

Unscheduled
Principal:

Realized Losses on the mortgage loans will be allocated to the Class I1I-B certificates in order of their reverse
numerical class designations, until the certificate principal balance of each Class III-B certificate has been
reduced to zero. Thereafter, Realized Losses on the mortgage loans will be allocated to the Class 111-A1
Certificates (if the realized loss is on a Group III-1 Mortgage Loan), Class III-A2 Certificates (if the realized
loss is on a Group III-2 Mortgage Loan), Class I1I-A4 Certificates (if the realized loss is on a Group I11-4
Mortgage Loan) and Class 1II-AS Certificates (if the realized loss is on a Group III-5 Mortgage Loan), or
with respect to Class 1II-A3A and ITI-A3B Certificates, Realized Losses on the Mortgage Loans will be
allocated to the Senior Support Certificates and then to the Super Senior Certificates (if the realized loss is on
a Group II1-3 Mortgage Loan).

Class Loss Protection (++ 25 bps)
Super Senior Certificates 11.00%
Senior Support Certificates 5.50%

In certain limited circumstances, certain amounts received on the mortgage loans from one Subgroup will
be used to distribute interest and principal on the unrelated Class [11-A Certificates.

The Group III Senior Certificates will be entitled to receive 100% of the unscheduled principal on the
Mortgage Loans in the related group through the distribution date in August 2012. After such time the
prepayment percentages for the Class ITI-B Certificates will be as follows:

September 2012 — August 2013 30% of their pro rata share
September 2013 — August 2014 40% of their pro rata share
September 2014 — August 2015 60% of their pro rata share
September 2015 — August 2016 80% of their pro rata share
September 2016 — and after 100% of their pro rata share
Provided that:
(i) the aggregate principal balance of the Mortgage Loans 60 days or more delinquent does not

exceed 50% of the aggregate certificate principal balance of the Subordinate Certificates as of
that date; and

(i) the cumulative realized losses do not exceed the then applicable Trigger Amount.

Notwithstanding the foregoing,

(iii) if on any distribution date before September 2008, the subordinate percentage is equal to or
greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class I-
B certificates will receive 50% of their pro rata share of unscheduled principal from the Group
I Mortgage Loans; and

(iv) if on any distribution date on or after September 2008, the subordinate percentage is equal to
or greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class
I-B certificates will receive 100% of their pro rata share of unscheduled principal from the
Group I Mortgage Loans. ‘

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 6

Advisor immediately.




CMLTI 2005-5

citigroupy

Transaction Overview

Trigger Amount:

Call Provision:

P&I Advances:

Compensating
Interest:

Underwriting
Standards:

Legal Structure:

Realized Losses as a % of Initial Sum of the
Certificate Principal Balances of the
Subordinate Certificates

Distribution Date Occurring in the Period:

September 2012 — August 2013 30%
September 2013 —- August 2014 35%
September 2014 — August 2015 40%
September 2015 — August 2016 45%
September 2016 — and after 50%

At its option, Citigroup Global Markets Reaity Corp. (or if that entity fails to exercise such option, the Master
Servicer) may purchase all of the Group 111 Mortgage Loans (and related properties acquired on behalf of the
trust) when the Group III Mortgage Loans and such properties remaining in the trust have been reduced to less
than 1% of the principal balance of the Group Il Mortgage Loans as of the Cut-Off Date. The Class 11I-A
Certificates and Class I1I-B Certificates will be redeemed at par plus accrued interest in order of seniority to the
extent there are sufficient proceeds from such purchase.

The Servicers will be required to advance delinquent payments of principal and interest on the mortgage loans to
the extent such amounts are deemed recoverable. The Servicers will be entitled to be reimbursed for these
advances, and therefore these advances are not a form of credit enhancement.

With respect to each principal prepayment of loans serviced by Countrywide, Greenpoint and GMAC, the
servicer will be obligated to pay up to a maximum amount per month equal to the lesser of one half of (a) one-
twelfth of the product of (i) the servicing fee rate and (ii) the stated principal balance of such mortgage loans, or
(b) the aggregate servicing fee rate actually received for such month for the Mortgage Loans.

With respect to each principal prepayment of loans serviced by National City Mortgage Co. and Wells Fargo
Bank, the servicer will be obligated to pay an amount which, when added to all amounts allocable to interest
received in connection with the principal prepayment, equals one month's interest on the amount of principal so
prepaid at the applicable mortgage loan remittance rate.

The Mortgage Loans were underwritten to the guidelines of the originators as more fully described in the
prospectus supplement.

Designated portions of the trust will be established as one or more REMICs for federal income tax purposes.

ERISA The Class III-A Certificates are expected to be ERISA eligible as of the Closing Date. However, prospective
Considerations: investors should consult with their counsel with respect to the consequences under ERISA and the Internal
Revenue Code of an ERISA Plan’s acquisition and ownership of the Offered Certificates.

SMMEA The Class II-A Certificates are expected to constitute “mortgage related securities” for purposes of the

Considerations: Secondary Mortgage Market Enhancement Act of 1984 (SMMEA).
Form of The Class I11-A Certificates will be issued in book-entry formthrough DTC.
Registration:
Minimum The Class III-A Certificates will be issued with a minimum denomination of $100,000 with incremental
Denominations: denominations of $1.
This page must be accompanied by a disclaimer. 1f'you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 7
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Subgroup I1I-1: Collateral Summary
Collateral statistics for the Morigage Loans listed below are as of the Cutoff Date
S Statisti Tal
Number of Mortgage Loans: 447
Aggregate Original Principal Balance: $147,900,340.00 (+-) 7%
Aggregate Current Principal Balance: $147,836,279.26 (+-) 7%
Average Original Loan Balance: $330,873.24 Approx.
Average Current Loan Balance: $330,729.93 Approx.
Percent of Interest Only Loans: 97.74% Approx.
1%t Lien: 100.00%
Percent with Prepayment Penalty: 18.42% Approx.
Wtd. Avg. Net/Gross Coupon: 5.420% /5.672% (+/-) 7 bps
GWAC Range: 4.875-6.875% Approx.
Index: 6moLIBOR: 100.00%
Wtd. Avg. Net/Gross Margin by Index: 6moLIBOR: 1.998% /2.250% (+/-) 7 bps
Reset Frequency: Semi-Annually: 100.00%
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Roll: 35 (+/-) 1 month
Wtd. Avg. Next Change Date: 29-Jun-2008 Approx.
Initial Cap: 3.000: 0.45% Approx.
5.000:92.33% Approx.
6.000: 7.22% Approx.
Periodic Cap: 1.000:92.78% Approx.
2.000: 7.22% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 1.998% /2.250% (+/-) 7 bps
Witd. Avg. Maximum Mortgage Net/Gross Rate: 11.415%/ 11.668% (+/-) 7 bps
Wtd. Avg. Original LTV: 78.72% Approx.
‘Wtd. Avg. Borrower FICO: (F1ICO>0) 723 Approx.
Geographic Distribution: (>5%) California 60.73% Approx.
Virginia 5.78% Approx.
Originator: Greenpoint 92.33% Approx.
Mortgage IT 7.22% Approx.
Quicken Loans 0.45% Approx.

Advisor immediately.
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50,000 - 50,000 1 47,765.08 003 6625 739 7042 4.875-4.99 1 224,000.00 015 4.875. 773 80.00
50,001 - 75,000 1 66,336.99 004: 6250 694 80.00] '5.000-5.499 113  38470,987.320 2602 5281, 726 7853
75,001 - 100,000 12 1,006,166.48 074 6088 698 76.86| 5.500-5.999 248 83,479,784.05 5647 5672 721 78.82
/100,001 - 125,000 21 2347,380.82 159 5631 715 79.85| 6.000 -6.499 56 1857808512 1257 6146 724 78.38
125,001 - 150,000 19! 263574568 178! 5634 696 77.95 6.500 -6.875 29 708342277 479 6588 726 79.43
0,001 - 175,000 32 521444569 353 5795 713 79.27| WtAvg 5.672 447 147,836279.26.  100.00' 56721 723 78.72
175,001 - 200,000 2 4170,328.23 282 5673 723 79.70
200,001 - 225,000 33 7,096,206.99 480 5746 716, 78.24 Gurr L
225,001 -250,000 24 570464997 386 5596 722 78.00/ 1 447 147,836,279.26
'250,001 -275,000 23 6,026,629.97 408 5712 718 7959 i 447 147 836,279.26 100.000 5672 723 7872
275,001 -300,000 30 8590,524.61 581 5685 719; 7995
'300,001 - 333,700 25.  7,987,697.65 540! 5718, 720/ 78.86
:333,701 - 350,000 14 475744915 322 5607 727 80.00
‘350,001 - 400,000 51. 19,188.766.43 12.98: 5666 722 79.241 Y 358, .116,866,316.27 79,05, 5685 726 78.97
1400,001 - 500,000 75| 33,771,48554 22.84! 5718 730! 7866 447, 147.836,279.26 100.00: 5.672 723 78.72
500,001 -600,000 38 20,527 449.99 13.89 5560 721 7866
&qg,em -700,000 19;  12,400,549.99 830¢ 5666 724. 77.55 SHgnaitiy % Cunies
;700,001 -800,000 5 3,752,200.00 254 5327 748 7835 50.00-50.00 1 209,943.12
1 960,000.00 065 5375 693 8000 50.01-55.00 1 250,000.00
1. 1,494,500.00 101; 6375 783 7000, 5501-60.00 3 781,716.70
‘Avg 330,873 447, 14783627926 100.00 5.672 723 78.72| ©60.01-65.00 2 362,000.00 024, 5768 741 6352
65.01-70.00 14 5,940,949.71 402 5700 741 69.36
Current Balanc o : 1 70.01-75.00 20 8,911,263.23 6.03. 5535 723! 7277
47,765 - 50,000 1 47,765.08 0.03] 6.625 739, 70.42| 175.01-80.00 401 130,078,506.50 87.99: 58672 722; 79.72
350,001.75,000 1 66,336.99 0.04: 6.250 694, 80.00| 80.01-85.00 2 475,900.00 0.32! 50995 734 85.00
75,001 - 100,000 12 1,096,166.48 074, 6088 698 7686 85.01-90.00 | 2 607,500.00 041 6593 728  90.00
100,001 - 125,000 21 2,347,380.82 159 5631 715 79.851 .90.01-95.00 1 218,500.00 0.15: 5375 652: 95.00
125,001 - 150,000 19, 263574568 1.78) 5634, 696, 77.95 447 147836279261 10000 56721 723 7872
150,001 -175,000 32 521444569 353 5795 713 79.27 _
175,001 - 200,000 2 4170,328.23 282 5673 723 79.70 Xembiies 1 . . WAC  El OLTV
200,001 -225,000 33 7.096,206.99 4.80¢ 5.746 716 78.24] :50.00-50.00 1 209,943.12 0.14! 6500 689/ 50.00
?Zg§’001 -250,000 25 5,937,648.97 402 5.602 721, 78.08 50.01 -55.00 1 250,000.00 017 5.250 738 53.19
250,001 - 275,000 23 6,026629.97 408 5712 719 79.59| :55.01-60.00 3 781,716.70 053 6176  752; 5774
Egz§’0°1 -300,000 29 8,357,524 61 565 5.683 720, 79.95 60.01 -65.00 2 362,000.00 024: 5768 741 63.52
300,001 -333,700 25! 7,887,697.65 540' 5718 720 7886 65.01-70.00 14 5,940,949.71 402, 5700 741 69.36
333,701 - 350,000 14! 4,757.449.15 322 5607 727 8000 70.01-75.00 20 8,911,263.23 603 5535 723 7277
350,001 -400,000 51 19,188,766.43 12.98. 5.666 722! 79.24 75.01 -80.00 401 130,078,506.50 87.99. 5672 722 79.72
1400,001 - 500,000 75/ 3377148554 2284 5718 730 7866/ 80.01-85.00 2 475,800.00 032 5995 734 8500
500,001 - 600,000 38]  20,527,449.99  13.80 5560 721 7866 (85:01-90.00 2 607,500.00 041, 6593 728 9000
1600,001 -700,000 19 12,400,549.99 839 5666 724 7755 190.01-95.00 1 218,500.00 0.15, 5375 652 95.00
700,001 - 800,000 5 3,752,200.00 2547 5327 748! 78.35 | 447  147,835,278.26 100.00: 5.672 723¢ 78.72
900,001 - 1,000,000 1 960,000.00 065 5375 693 B80.00 soe e ,
11,000,001 - 1,494,500 1 1,494,500.00 101 6.375 783 70.00] ~ERRIN. : * LIV 4
‘Avg 330,730 447 147,836279.26  100.00, 5.672 723 78.72] 1FAMILY 295, .101,409,837.88 6860 5674 722, 7848
2 FAMILY 2 566,650.00 038, 5796 729 71.18
CONDO 58/  15971,846.13 1080 5660 729 79.68
PUD 92! 29,887,94525 20.22! 5671 725 79.23
447 147,836279.26. _ 100.00; 5672 723 78.72




'INVESTOR 2,733,385 55 . i 447 147 ,836,279.26 100.00; 5.672: 723
/OWNER OCCUPIED 432 144,459, 124.54 97.72. 5663 723: 78.71 447, 147,836,279.26 100.00! 5672 723 7872
'SECOND HOME 3 643,769.17 044: 5663 754 80.00

447 147,836,278.26 100.00! 5672 723 78.72

oo ssitoft sk 5o e s 4 wot
CASH 68 23,504,58408 1590/ 5660 711
[PURCHASE 282 9569447225 6473 5689 732 7964 i Gurt UPB. .
REFINANCE 97 28637,22293 1937\ 5627 70§ 77.37 |.447  147,836,279.26
447 14783527926 100.00! 5672 723 7872 (447 147,836279.26

147,836,278.26

100.00

5.6

147,836,279.26

100.00:

5672

‘9.875 -9.999

: 1 224,000.00
FRV 9. 3,270,970.00 221:6.228 750 76.73| .10.000 - 10.499 2 326,500.00
‘FullFull-Verified 83. 19,980,757.56 13.52 5554 714 79.51F 10.500 - 10.999 1 117,600.00
‘Stated-Full-Verified 3351117,179,851.70 . 79.26 5655 723! 78.67| :11.000 - 11.499 111 38,144,487.32
‘Stated-Reduced-None 20. 7,404,700.00 5.01:6.021. 740 78.18] .11.500 - 11.999 247 83,362,184.05
i 4471147,836,279.26:  100.00 5672 723 78.72] 12.000 - 12.499 565 18,578 085.12
12.500 - 12.875 29 7,083,422.77
ur UPE. 447 147,836,279.26
1 172,000.00
625 - 849 6 1,157,600.00 1 . Chnups
650 - 674 30 9,008,475.96 2.250 -2.250 447 147,836,279.26 .
675 - 699 107:  34,161,065.05 447 147,836,279.26]  100.00' 56721 7231 78.72
1700 - 724 118  38,768,958.48
725 - 749 77 25486,144.44 . TUEB. . % Total
750 - 774 70 23,262,521.37 2008-03 1 186,900.00 0.13!
775 -799 31 1282326396 2008-04 3 1,215,198.57 0.82
2,996,250.00 2008-05 1 1,494,500.00 1.01
147,836,279.26 2008-06 31 7,544 053.22 510
v 2008-07 391  130,320,207.47 88.15
ital Te osChrr el 4 0 IV.§ 2008-08 20 7,075,420.00 479
360 - 360 44 147,836,279.26 100.00 5672 723 78.72 447 147,836,279.26]  100.00
447, 147,836,279.26 100.00 5672 723 7872

: % lota 4 668,100.00
147,836,279.26  100.00 5.000 414 136,492,509.26 92.33
: 447 147,836,279.26. 100.00 5672 723 7872 6.000 29 10,675,670.00 722
_— 447 147,836,279.26 100.00
California 86
23 8,542,235 89 | 418)  137,160,609.26 9278 5640 722 78.80
2 6,373,188.95 29 10,675,670.00 722 6084 743 77.74
lllinois 2 6,324,685.70 447, 147,836,279.26 100.00 5.6720 723 78.72
Arizona 15 5,479,249.78
Washington 27 4,491,205 .68 v %
‘Nevada 18 4,271,799.97 3,339,413.48
‘Colorado 17 3,346,304.68 432 144,496 865.78
‘Florida 1 2,585,119.99 447 147,836,279.26
‘Oregon 9 1,921,334.24
‘Texas 8 1,908,097.78 ,
‘Massachusetts 6 1,815,800.00 120,602,150.56 .
‘Ohio 10 1,756,469.08 1 104,000.00 007 5250, 655 80.00
<Others> 49 9.237,604.66 101 26,276,728.70 17.77. 5690; 718 79.46
447 147 836,279.26 4 853,400.00 058 5653 708.  77.19
447, 147,836,279.26 100.00 56720 723 7872
Lo L currUPB. otal | WAG. |
Arm 447 147,836,279.26 100.00. 5672
447 147,836,279.26 100.00.  5.672




1% on 100% 9 1657,277.80 112 5558 6920 77.31
:1% on 80% 4 400,421.06 027, 6007 687 78.86
2 mos int on 80% 5 957,400.00 065 5609 702 77.50
2% on 80% 4 1,722,500.00 117, 5631 704 77.38
6 mos int on 80% 84 2249652084 1522 5699 722 7978
No Prepay 341 12060215056, 8158 5669 725 7857
' 447, 147,836279.26  100.00] 5672 723 7872

/}f "'/
Curl.Tv<=80 442145534, 379.26:  99.12, 5668 723
INSURED-UNKNOWN 2 607,500.00, 0416593 728 90.00
'GENERAL ELECTRIC 2 47590000 032 5995 734 85.00
'REPUBLIC MORTGAGE
NSURANGE GO 1 21850000 015;5375 652 95.00
447 147,836,279.261 100.00’ 5,672, 723 78.72

FiaAtor

&

‘GREENPOINT 136,492,509.26 92.33 722) 7877
M age IT 29 10,675,670.00 7.22: 6.084 743  77.74
QUICKEN 4 668,100.00 045: 5253 704 8491

447 147,836,279.26 100.00: 5.672 723:  78.72
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Subgroup III-2: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 217
Aggregate Original Principal Balance: $64,672,282.00 (+-) 7%
Aggregate Current Principal Balance: $64,672,281.95 (+-) 7%
Average Original Loan Balance: $298,028.95 Approx.
Average Current Loan Balance: $298,028.95 Approx.
Percent of Interest Only Loans: 94.91% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 30.14% Approx.
Wtd. Avg. Net/Gross Coupon: 5.668%/ 5.921% (+/-) 7 bps
GWAC Range: 5.125-6.875% Approx.
Index: 6moLIBOR: 98.71% Approx.
1yrLIBOR: 1.29% Approx.
Witd. Avg. Net/Gross Margin by Index: 6moLIBOR: 1.998% /2.250% (+/-) 7 bps
1yrLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Semi-Annually: 98.71% Approx.
Annually: 1.29% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Rell: 59 (+/-) 1 month
Wtd. Avg. Next Change Date: 10-Jul-2010 Approx.
Initial Cap: 5.000: 64.41% Approx.
6.000: 35.59% Approx.
Periodic Cap: 1.000: 63.12% Approx.
2.000: 36.88% Approx.
Witd. Avg. Minimum Mortgage Net/Gross Rate: 1.998% /2.250% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.024% /11.277% (+/-) 7 bps
Wtd. Avg. Original LTV: 78.52% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 719 Approx.
Geographic Distribution: (>5%) California 50.17% Approx.
: Arizona 6.18% Approx.
Virginia 5.66% Approx.
Originator: Greenpoint 63.12% Approx.
Mortgage IT 36.88% Approx.

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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Origiyal Balat coifotv Hen . T WAC, T
'51,000 - 75,000 8 336,800.00 052 6303 716 7066 1 217 64,672,281.95 100.00; 5821 719 78.52
él§.001 - 100,000 5 438,999.99 068 6013 763 79.99 217 64,672,281.95 100.00! 5921 718 78.52
100,001 - 125,000 9 1,013,800.00 157. 5857, 732 7847
125,001 -150,000 12 1656,649.99 25 5953 718 77.51 il tal |\ WAG  FICO [OLTY
150,001 - 175,000 16!  2,608,500.00 403 58260 711 79.03 67, 19,724,200.00 3050, 5845 711, 76.5
175,001 - 200,000 16: 3,031,199.99 489 5955 700 73.62| .Y 150] 44,948,081.85 69.50! 5.810; 723, 79.41
200,001 - 225,000 20:  4,261,034.00 659 57770 715 76.23 217, 6467228195  100.00] 5921. 719 7852
225,001 - 250,000 13/ 3,107,000.00 480 5994 706 75.37
250,001 -275,000 17, 4,427,599.99 685 5717 734 7766/ G4l i L
275,001 -300,000 8.  2285100.00 353 5826 718! 8127, 16.88-20.00 1 54,000.00 008 5375 774 16.88
300,001 -333,700 18° 5049 200.00 781 5852 714 7864 :35.01-40.00 2 434,200.00 067 5587 716! 36.37
333,701 -350,000 7. 2,383,650.00 369 5911 713 7974} 45.01-50.00 1 260,000.00 040 5375 808  50.00
350,001 -400,000 25 9,329,348.00 1443 6020 729 79.111 55.01-60.00 3 549,000.00 085 5622 702| 58.23
400,001 - 500,000 24} 10,802,349.99 1670 5868 722" 7994 60.01-65.00 5 1,173,900.00 182 5370, 708 64.54
500,001 - 600,000 15{ _ 8,198,850.00 1268 5999 724 7977/ 65.01-70.00 5 1,660,000.00 255 5934 680, 68.27
600,001 -700,000 5! 3242 000.00 501 6082 705 77.33| .70.01-75.00 9 2,411,650.00 373 5828/ 709 7393
700,001 -800,000 2| 1,551,200.00 240 6239 720 80.00{ .75.01-80.00 186;  57,042,731.95 8820 5932 720! 7979
900,001 -948,000 1 948,000.00 147 5750, 703 80.00f 80.01-85.00 3 461,650.00 071: 6625 780: 83.94
Avg 298,029 217] 64,672,281.95  100.00. 5.921. 719 78.52] 90.01-95.00 2 £35,150.00 098 6462 764; 9411

‘ 217, 64,672,281.95 100.00: 5.921; 718 78.52

:51,000 - 75,000

336,800.00

6 052! 6303 716 7066
75,001 - 100,000 5 439,999 99 068, 6013 763 79989
100,001 - 125,000 9. 1,013.800.00 157, 5857 732 7847
125,001 - 150,000 12, 1,656,649.99 256 58531 718 7751
150,001 - 175,000 16 2,608,500.00 403, 5826 711 79.03
175,001 - 200,000 16, 3,031,199.99 469! 5955 700 73,62
200,001 - 225,000 20 426103400 659! 5777, 715 7623
225,001 - 250,000 3. 3,107,000.00 4801 5994 706 7537
250,001 - 275,000 17, 4,427599.99 685. 5717 734 7766
275,001 - 300,000 8 2285100.00 353, 5826 718 8127
300,001 - 333,700 16 5,049,200.00 781, 5852 714 7864
333,701 - 350,000 7 2383650.00 369 5911 713 7974
350,001 - 400,000 25, 9,329348.00 14431 60200 728 7911
400,001 -500,000 24 10,802,349.99 16.70! 5868 723 79.94
500,001 -600,000 15,  8,198,850.00 1268/ 5999 724 79.77
600,001 -700,000 5 3,242000.00 501, 6082 705 77.33
700,001 -800,000 2. 1,551,200.00 240 6239 720 80.00
900,001 -948,000 1 948 000.00 147 5750, 703 80.00
{Avqg 298,029 217 64,672,281.95  100.00: 5921 713 7852

5.125 -5.499

Gur | . ;A:
5,739,992.00

2 5316 729 7391
5.500 -5.999 105; 31,299,639.99 4840 5731 722 78.45
:6.000 -6.499 68! 21138,749.98 3269 6166 711 79.15
'6.500 -6.875 22. 6,493 899.98 10.04: 6.570. 723 80.89
;WtAvg 5.921 217; 6467228185 100.00! 5.921 718 78.52

7 _mw%j gl

‘16,88 -20.00 1 54 000,00 .
35.01 -40.00 2 434 200.00 067 5587 716 3637
45.01 -50.00 1 260,000.00 040 5375 809 50.00
55.01 -60.00 3 549,000.00 085 5622 702 5823
60.01 -65.00 5  1,173,900.00 182 5370 708 64.54
65.01 -70.00 5 1,650,000.00 255 5934 680 6827
70.01 -75.00 9 2411,650.00 373 5828 708 73.93
75.01 -80.00 186  57,042,731.95 8820 5832 720 79.79
80.01 -85.00 3 461,650.00 071 6625 780  83.94
90.01 -95.00 2 635,150.00 098 6462 764 9411
217 6467228195  100.00 5921 719 7852

1 FAMILY 37,287,991.96
2 FAMILY 3 644,450.00
CONDO 32 9,344,199.99
PUD 56 17,116,840.00
TOWNHOUSE 2 278,800.00
; 217; 64,672,281.95

INVESTOR

e

3.437.900.00

OWNER OCCUPIED 197 61,234,381.95 9468 5922 78.78
217 64,672,281.95 100.00: 5.921 718 78.52




i

oa3)

'CASH OUT 56 16,315,400.00 2523 5895 6 215 63,840,381 85 5.927 719 78.50
iPURCHASE 133: 41,595,881.96 64.32: 5835 80.06] 12 2 831,900.00 128 5426 746. 8000
'REFINANCE 28 6,760,999 99 10.45. 5.897 78.50 217 64,672,281.85 100.00. 5921 7191  78.52
; 217, 64,672,281.95 100.00; 5.921 78.52

:2.250 -2.250

64,

2 2 At
672,281.95

El jymen . ! Y . i | 217 64,672,281.95
FullFull-Verified 34 8,280,100.00i 12.80 685: 78.56
Full-Reduced-Full 31 7,399,940.00;, 1144 5734 718 79.36 iife . r Upe e wo
_,'None-None-None 6 1,448,300.00 224: 5780 727 70.73] :10.125 - 10.499 8 2,485,400.00 : 5 i X
‘None-Reduced-Full 7..1,728,850.00 267 5.876' 738 7364 10,500 -10.999 85 21,097,441.99 32621 5742 721, 78.70
'Stated-Full-Verified 92 32,542,991.95; 50.32 5928 723, 79.15/ '41.000 - 11.499 56 16,762,141.98 2592 5998 714 77.22
‘Stated-Reduced-None 47:13,272,100.00 20.52! 5945: 728 7798, 11.500 -11.999 53 14,766,797 .98 2283 5974 720 7853
i 21764,672,281.95. 100.00 5921; 719 7852/ 12.000 -12.499 26 7,631,200.00 11.80; 6.171 716 7917
12.500 - 12,625 9 1,929,300.00 298. 6.586 755  83.32
| bhe ] 217 64,672,281.95 100.00.  5.921 718, 78.52
;627 - 649 7 1,934,400.00 299 6.160 636 7772
1650 - 674 20 5430,300.00 840: 6.096 667 75.17 i , Curr - otal
1675 - 699 §2. 15502,349.99 2397 5893 688 79.21| 12.250-2.250 | 217,  64,672,281.95  100.00. 5.921 7190 7852
1700 - 724 44 14,768,499 99 22.84 5916 710:  78.75! | L 217 64,672,281.95 100.00: 5921 7191 78.52
5725 -749 37: 10,331,940.00 1598 5767 737 71.37
{750 - 774 33 9,952199.98 15,39/ 6,013  760: 80.17 it R Elates oA
775 -799 22 6,212,591.99 961 5913 787 79.841 2010-02 1 255,999 99
540,000.00 0.83; 5569 811: 6556 '2010-05 1 180,150.00
64,672,281.95 100.00; 5.921 719. 78.52] 2010-06 8 1,904,191.96
] , 2010-07 119:  40,032,750.00
(Original Ten Suny ¥ 2010-08 88 22,299,190.00
1360 - 360 217 64,672,281.95 100.000 5.921 719. 78.52 217 64,672,281.95
E 217 64,672 281.95 100.000  5.921 719 78.52

Rema s e UPB otal | (WAL FIC . 5000 128 41,654 691.95 5.943 79.05
:354 - 360 217, 64,672,281.95 100.00 5.921 719 78521 '6.000 89 23,017,290.00 3559 5880 7260 77.57
2171 6467228195 100.00 5921 719 7852 217 64,672,281.95  100.00 5821, 719 7852

otate . A Rl %
‘California 85 32,445,541.99 N 40,823,091.95 . .
Arizona 16 3,899,800.00 712, 79.54| 2,000 91  23,849,190.00 36.88 5.864 7260 77.66
Virginia 12. . ..3657,250.00 733 7662 | 217, 64672,281.95  100.00. 5921 718} 7852
Washington 1 2,950,042 00 692! 77.37
Nevada 9 2,296,998.00 719 7986 10 a A : 0 i
Oregon 9 2,255,949.99 731 8188 0 10 3,290,192.00 500, 6.082 738 78.43
Maryland 9 2,208,400.00 714 79671 1120 207 61,382,089.95 9491 5912 718 78.53
Colorado 8 2,144,899 99 7211 7875 217 64,672,281.95 100.00]  5.921 719 78.52
Florida 10 1,990,600.00 729/ 81.98
Pennsylvania 4 1,851,400.00 736 78.98 arrupe al
New York 5 1,824,000.00 674 7827 0 45,182,191.96 69.86 .
Minnesota 5 1,511,350.00 690 74.49] 36 72 19,297,389.99 29.84 5791 718  77.99
Iinois 7 1,472,800.00 756  79.71] 42 1 192,700.00 030 5375 687! 79.99
Georgia 5 795,100.00 709 80.00 217 64,672,281.95 100.00; 5.921 719 78.52
<Others> 2 3,268,149.98 693 7937
217,  64,672,281.95 719 7852 | - rpiPn -
1% on 100% 4 720,800.00
arr UP y VAL : 1% on 80% 1 112,000.00 )
Arm 217 64,672,281.95 100.000 5.921 719 7852 2 mos int on 80% 3 508,300.00 078 5.566: 705: 80.00
217 64,672,281.95 100.00 5.921 719 78.52| 2% on 80% 1 264,000.00 041 5500 721, 80.00
N _ 6 mos int on 100% 3 378,400.00 059 6.042] 666 7269
A i A A [¥. | 6 mos inton80% 61! 17,508,589.99 27.07: 5787 720! 7846
‘4 YEAR LIBOR 2 831,900.00 129! 5426 746  80.00, No Prepay 144 45182 191.96 69.86: 5978 720 7874
6 MONTH LIBOR 215,  63,840,381.95 98.71. 5927, 718 7850 217 64,672,281.95 100.00! 5921 718 78.52
217 64,672,281.95 100.00; 5.921 719 7852




‘CurlLTv<=80 212163,675481.95. 9830 5910, 718 78.33
mgs;ﬁﬁgg GUARANTY 1) 359,650.00 0.56: 6.625° 786 83.64
‘UNITED GUARANTY CORP 1: 359,650.00 056 6.625. 759 93.42
GENERAL ELECTRIC 2! 326,500.00 0.50: 6.309! 768 93.44
RADIAN 1 51,000.00 0.08: 6625 760 85.00
! 217.64,672,281.95 100.00: 5.921° 719 78.52
QOrigipator otz .
'GREENPOINT 126 40,823,091.95: 6 5.954 715,  79.03
Mortgage IT 91 23,849,190.00; 36,88 5.864 726, 77.66

217 64,672,281.95 100.00. 5.921 718 78.52
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Subgroup II1-3: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 327
Aggregate Original Principal Balance: $167,318,998.29 ) T%
Aggregate Current Principal Balance: $167,300,995.56 ) T%
Average Original Loan Balance: $511,678.89 Approx.
Average Current Loan Balance: $511,623.84 Approx.
Percent of Interest Only Loans: 87.19% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 2.63% Approx.
Wtd. Avg. Net/Gross Coupon*: 5.403%/5.657% (+/-) 7 bps
GWAC Range: 4.750-7.250% Approx.
Index: 1yrLIBOR: 90.66% Approx.
6moLIBOR: 9.34% Approx.
Wtd. Ave. Net/Gross Margin by Index*: 1yrLIBOR: 1.909% / 2.248% (+/-) 7 bps
6moLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Annually: 90.66% Approx.
Semi-Annually: 9.34% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Rell: 83 (+/~) 1 month
Wtd. Avg. Next Change Date: 18-Jul-2012 Approx.
Initial Cap: 2.000: 0.67% Approx.
5.000: 93.60% Approx.
5.125: 0.24% Approx.
6.000: 5.50% Approx.
Periodic Can: 1.000: 3.53% Approx.
2.000: 96.47% Approx.
Wid. Avg. Minimum Mortgage Net/Gross Rate*: 1.923%/2.253% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate*: 10.409% / 10.739% (+/-) 7 bps
Wtd. Avg. Original LTV: 72.95% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 743 Approx.
Geographic Distribution: (>5%) California 41.92% Approx.
Virginia 9.99% Avpprox.
New Jersey 5.69% Approx.
Maryland 5.33% Approx.
Originator: Countrywide 60.39% Approx.
National City 29.88% Approx.
Mortgage IT 6.20% Approx.
Greenpoint 3.53% Approx.

* For all loans serviced by Countrywide in Subgroup 1I1-3, servicing fees will step-up from an initial 25 bps to

37.5 bps 84 months afier origination

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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. A

(% Total 'WAC [FICO |

2 180,400.00 041: 6012 707 64.03] 4.750-4.999 1 415000.000 025 4750, 749 7935
1 102,400.00 006 6000 711, 80.00{ 5.000-5.499 73 40,805438.95 2439 5301 760 7293
125,001 - 150,000 4 538,600.00 032, 5481 755 7431 5.500-5.999 215 107,485919.16!  64.25 5686 739 7189
150,001 - 175,000 4 675,744.00 040: 5748 735 81.61 6.000-6.499 30 14,298,687.45 855 6.124, . 78.53
175,001 - 200,000 5 936,200.00 056] 5545 742 5945 6.500-6.999 6  2,774,900.00 166 6.629: 80.38
200,001 -225,000 7. 153262212 092; 5765 732 69.55 (7.000-7.250 2 152105000 081 7.250. 80.85
‘225,001 - 250,000 11, 2664,917.45 159 5644 744 63.19] ‘WtAvg 5.657 327 167,300,995.56.  100.00| 5657, 72.95
250,001 - 275,000 9. 2371,080.00 142 5721, 723 7562
275,001 - 300,000 7. 2,032560.01 121 5752. 740 7356 Curr UP : , . .
300,001 -333,700 10, 3,154,300.71 189! 5515 735 73721 1 327, 167,300,995.56 100.00; 5657 743 7295
'333,701 - 350,000 2 686,900.00 041, 5628 703 67.44 327 167,300,995.56 100.00;  5.657 743 72,95
350,001 -400,000 41 1562322645 934{ 5708 736! 74.87
400,001 - 500,000 88! 40,069,72251 2395 5670 745 7396 it
500,001 - 600,000 50| 27,757,523 71 1659 5617 741 74.21 102,597,994.55 : ,
/600,001 - 700,000 42 26926 340.00 16.09: 5667 745 7362 64,703,001.01 3867, 5648 739 7355
700,001 - 800,000 15/ 11,044,807.00 660 5679 747 76.83 167,300,995.56 _ 100.00; 5667  _ 743i 7295
800,001 -900,000 11, 9,442 54060 564 5653 738 7339 —
1900,001 - 1,000,000 9. 8697,113.00 520! 5804/ 719 74.14] KIS al L JrEUEB 5
11,000,001 - 1,500,000 7. 9,271,499.00 554] 5484, 770, 61.53] 21.90-25.00 1 361,300.00 : : f
: ,999 2 3,592,499.00 215 5584 760! 61.12 125.01 -30.00 3 1,140,000.00 068 5682 743 29.14
327; 167,300,995.56  100.00 5657 743 7295 35:01-40.00 1 570,000.00 034, 8500 . 701 3800
40.01 -45.00 4 2,147,000.00 128 5696, 764/ 43.30
ca . . Curcups| Al WAC (FICC . 145.01-50.00 6 2,309,454.00 138 5457 743 47.93
;§M§,000-100,000 2 180,400.00 0.11: 6.012; 707, 64.03] :50.01-55.00 1 8,943,649.22 535 5527 765 5292
100,001 - 125,000 1 102,400.00 006 60000 711 80.00; ;55.01-60.00 12 4,843,525.33 295: 5625 741, 5787
125,001 - 150,000 4 538,600.00 032] 5481 755 7431 60.01-65.00 25 12,493,173.96 747, 5548 752, 6298
150,001 - 175,000 4 675,744.00 040! 5.748 735 81.611 :65.01-70.00 31 17,268,875.79 10.32] 5.669 739: 6834
175,001 -200,000 5 936.200.00 056 5.545 742 5945 .70.01-75.00 38 21,456,891.98 1283 5614 739 7347
200,001 -225,000 7 163262212 092! 5765 732. 69.55| 75.01-80.00 189 93,243,849.57 55.73. 5679 741: 79.59
225,001 -250,000 11 2,664,917.45 159! 5644 744 63.19] 80.01-85.00 1 707,750.00 042 7250 682, 8182
250,001 -275,000 9;  2,371,080.00 142 5721 723 7562 (85:01:90.00 3 938,375.71 0565920, 761 88,06
275,001 - 300,000 7 2,032 560.01 121 5752 740 7356 90.01-94.99 2 777,250.00 046 6240 740, 94.94
300,001 - 333,700 10, 3,154,300.71 1.89: 5.515 735 7372 327; 167,300985.56:  100.00; 5657, 743’ 7295
{333,701 - 350,000 2 686,900.00 041 5628 703 6744/ . -
:350,001 -400,000 41 15,623,226.45 934, 5708 736 74.87| =8mbineg . :
1400,001 - 500,000 88i 40,069,722.51 2395 5670, 745 73.96; 21.90-25.00 1 361,300.00 022: 5625 779/ 21.90
500,001 - 600,000 50 27,757,523.71  16.59 5617, 741 7421 25:01-30.00 E 1,140,000,00 068 5682 7431 29.14
/600,001 -700,000 42 26,926,34000  16.09; 5667 745 7362 33:01:40.00 1 570,000.00 034,.5500 701, 38.00
0,001 -800,000 15 11,044,807.00 860! 5.679 747, 76.83 40.01 -45.00 4 2,147,000.00 128! 5696 764 43.30
800,001 -900,000 11 9,442 54060 564 5653 738 7339 45.01-50.00 8 2,309,454.00 138 5457 743 4793
'900,001 - 1,000,000 9.  8,697,113.00 520 5804 719 7414} 50.01-55.00 " 8,943,549.22 535 5527 765 $292
1,000,001 - 1,500,000 7. 9.271.499.00 554 5484 770, 6153 155.01-60.00 12 4,943,525.33 295 5625 741, 57.87
11,500,001 - 1,999,899 2 359249900 215! 5584: 760. 6112/ 160.01-65.00 25 12,493,173.9¢ 747, 5549 752; 6298
Avg 511,624 327, 167,300,995.56°  100.00. 5657 743 72095 85:01-70.00 3. 07,268,875.7¢ 1032, 5669 738 6834
.70.01 -75.00 38, 21.456,891.98 12.83 5614 739! 7347
75.01 -80.00 189 93,243,849.57 5573 5679 741 7959
80.01 -85.00 1 707,750.00 042 7250 682 8182
85.01-90.00 3 938,375.71 056, 5920 761, 88.06
90.01 -94.99 2 777,250.00 046 6240 740/ 9494
327 167,300,985.56.  100.00 5657 743 7295




reaR T 0 T SR ST R -
‘4 FAMILY 177, 94,828,550.35 5668 5682 741 72.31] |California 124]  70127,39164] 4192 5665
‘2 FAMILY 1 572,800.00 034, 6000 781 80.00 Virginia 33 16,706,653.84 999: 5605
‘cogp 1 419,753.21 025! 57500 814 56280 New Jersey 16! 9512,977.05 569: 5708
‘CONDO 45, 18,957,830.73 1133 5635 741 76.19] Maryland 23, 8,912,990.70 533! 5591
‘PUD 103! 52522 061.27 3139, 5617 746 73.00) 'Massachusetts 12:  6,558,917.58 392 5629
327, 167,300,995.56.  100.00i 5657 743! 7295 Washington 14, 6,076,858.00 363, 5938
- , ‘Connecticut 7 5,5691,700.00 3.34 5503
Occupancy , uea, ‘Florida 1 5,585,250.00 334 5603
INVESTOR 18 9,930,100.00 Nevada 9 4,091,103.00 245 5725
‘OVVNER OCCUPIED 301 153,926,095.56 New York 7 3,790,553.21 297 5 845!
.SECOND HOME 8  3,A44800.00 Colorado 70 3,034,216.00 1,81, 5763
3 1327 167,300,995.56 ‘Texas 7. 2899858.56 173 5.609
B lilinois 6 281864274 168 5629

EUER | % Total WAC i Georgia 6 2529,100.00 151, 5473

: 40,894,198.26 24,44, 5645 730! Oregon 4 1,969,665.71 1.18 5773
:PURCHASE 191  100,371,119.51 5999: 5660 749 76.01 District of Columbia 4 1,901,108.48 114! 5466
REFINANCE 52 26,035,677.79 1556, 5664, 738 67.88] New Mexico 2 1719,000.00 103 5593
327  167,300,995.56 100.00 5657 743.  72.95] Arizona g 1717.430.08 103, 5565

<Others> 29 11,757,578.97 7.03. 5644

327! 167,300,995.56: 100.00 5657

FRY 8 2892150000 1735959 700 77.30
Full-Full-Verified 104 59,061,526,51 3530 5573 739 7238
‘Limited-Full-Verified 9 324476982  194:5427 754 7549
'NRV 1, 520,000.00 031 6.125 686 69.33
None-Full-Verified 1. 53245658 032 5875 789 68.77
None-None-Nane 1. 300,00000 018 6500 678 6522
Reduced-Full-Verified 35 12,267,874.33 733 5505 749 70.88
Stated-Full-Verified 150 8044723124 4809 5706, 748, 73.19
Stated-Reduced-None 15! 6,657,31400. 398 5976 719 79.31
Stated-Stated-Verified 3 137767308 082 5684 721 6067

:327:167,300,995.56 . 100.00: 5.657. 743! 72.85

167,300,995 .56

327

167,300,995.56

100.00

5.657

s 7

1 YEAR LIBOR 289 15167473156 9066 5. 746 72.43
SMONTHLIBOR | 38  15626,264.00 934 5985 706 78.05
327, 167,300895.56 10000 5657 743 7285

15,626,264.00

. 12 289 151,674,731.56
Eie U UES 327, 167,300,995.56
'621-624 2 1,088,000.00 . .
'625 - 649 3 700,722.12 042, 5756 634 67.01 Margi . tr P at )
1650 - 674 20 9,034417.45 540; 5885 666 75.98! 1000-1.500 | 1 707,750.00 0.42 682, 81.82
675 - 699 27, ..12,573,685.58 752 5823 687, 7615 2001.2.500 | 324  165846,23556 99.13 743 7283
700 -724 55 27,681,696.10 16.55. 5732 712, 7369 (2501 -3.000 1 368,910.00 0.22 750 90.00
725 - 749 69 37,875,735.01 2264 5.655 737, 7365 3.001-3.125 1 378,100.00 023 736 94.88
750 - 774 71 38979,016.78 2330 5582 764 70.74] | 327, 167,300,995.56 100.00 743 72.95
775 - 799 56 28,060,937.19 16.77, 5.597. 785 71.08
800 - 816 24 11,306,785.35 676 5495 804 7517| Eiecap. . tUBB, | al  WAC |[FICO
327 167,300,995.56! 100.00; 5657/ 743 72.95| '9.750-9.999 1 415,000.00 025i 4750 749
o 10.000 - 10.499 72 40,167,038.95 24011 53000 780, 72.81
o .CurrupB LTY | 10500-10.999 202/  102,957,397.79 6154 5684 740, 7172
167,300,995.56 743 7295 111.000 - 11.499 24 11,260,487,45 673/ 6.021. 739! 7857
167,300,995.56 743 7295 111.500 - 11.999 17 6,543,421.37 3911 6023 723 7795
( 12,000 - 12.499 8 4,489,900.00 268 6479 706 78.80
LHE ol 12.500 - 12.999 2 760,000.00 045, 6500 6681 7417
167,300,995.56. ..100.00 5. 743 18.000 - 18.000 1 707,750.00 042 7250 682 8182
167,300895.56. _ 100.00; 5.657: 743 327 167,300,995.56:  100.00; 5657, 743} 72.95

s 7 o
2.250 -2.499 325 166,553 985.56 99,55 5654 743; 7286
2.750 -2.999 1 368,910.00 022! 6125 750,  90.00
3.000 -3.125 1 378,100.00 023: 6.625 736 9488
| 327 167,300,995.56 100.00; 5.657 743 72.95




- f

41975321

0.25

5.750

2012-05 1 616,000.00 0.37: 6.375 670 80.00
2012-06 25 10,528,254.28 6.29: 5.561 757, 72.00
2012-07 145  64,122,176.49 3833 5.657 738 71.62
2012-08 131 76,274,958.00 4559 5.679 743 74.00
2012-09 24 15,339,853.58 917 5.589 754 7415

327, 167,300,995.56 100.00! 5.657 743 7295

1,116,957.37 067 6.746 76.25

5.000 302 156,595,424.18 93.60; 5629 745 72.64
5.125 1 394,300.00 024: 6125 664 80.00
6.000 22 9,194,314.00 550: 5995 710 77.52
327, 167,300,995.56 100.00. 5657 743 72.95

7 Ao . ' S ” " l

15 5,911,950.00 353 5.

2.000 312 161,389,045.56 9647 5646 744 7277

' 327, 167,300,995.56!  100.00. 5657 743 72.95
21,439,084.45 1281 5598 743 7051
129,752,517.11 7756, 56270 747 71267
16,109,414.00 963 5982 708 7848
167,300,995.56 100.000 5657, 743 7295

162,903,895.56!

744

97.37 5.
4,397 100.00: 263 5916 700:  79.52
167,300,995.56 100.00 5657 743] 72.95

[PPp Description. urres L
1% on 100 2 274,400.00
2% on 80% 1 444,000.00
6 mos int on 100% 1 94, 400.00
-6 mos int on 80% 9 3,584,300.00
No Prepay 314! 162,903,895.56
327, 167,300,995.56

Curl Tv<=80 321;164,877,619.85 98.55: 5.646. 743 72.72
Lender Paid M| 2 74701000 045 6.378 743 9247
1 707.750.00 042 7.250 682 8182

mgs;ﬁﬁgg GUARANTY 2 570,150.00 0.34: 5.875 765 8240
(CMAC 1 39846571 024 5750 747 87.00
327 167,300,995.56 100.00) 5.657 743, 72.95

11661 101,026,711.70

39! 5671

745

73.68

15: 5,911,850.00 3.53 5959: 702 79.63

25: 10,369,464.00 6.20: 6994. 711 77.85

121. 49,992,869.86 29.88: 5.525! 749 69.68

E 327:167,300,895.56:  100.00. 5.657: 743 72.95
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CMLTI 2005-5
Subgroup III-4: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 223
Aggregate Original Principal Balance: $88,937,789.00 ) 7%
Aggregate Current Principal Balance: $88,594,611.32 (+-) 7%
Average Original Loan Balance: $398,824.17 Approx.
Average Current Loan Balance: $397,285.25 Approx.
Percent of Interest Only Loans: 98.45% Approx.
1* Lien: 100.00%
Percent with Prepayment Penalty: 1.82% Approx.
Wtd. Avg. Net/Gross Coupon: 5.389%/5.641% (+/-) 7 bps
GWAC Range: 4.250 - 6.125% Approx.
Index: 1yrCMT: 93.36% Approx.
6moLLIBOR: 5.08%
1yrLIBOR: 1.56% Approx.
Wtd. Ave. Net/Gross Margin by Index: 1veCMT: 2.498% / 2.750% (+/-) 7 bps
6moLIBOR: 1.998% / 2.250%
1yrLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Annually: 94.92% Approx.
Semi-Annually: 5.08% Approx.
Witd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Months to Roll: 118 (+/-) 1 month
Wtd. Avg. Next Change Date: 13-Jul-2015 Approx.
Initial Cap: 5.000: 95.14% Approx.
6.000: 4.86% Approx.
Periodic Cap: 1.000: 0.22% Approx.
2.000: 99.78% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 2464%/2.717% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 10.437% / 10.690% (+/-) 7 bps
Wtd. Avg. Original LTV: 68.29% Approx.
Wtd. Avg. Borrower FICO: (F1ICO>0) 722 Approx.
Geographic Distribution: (>5%) California 26.66% Approx.
New York 10.93% Approx.
Marvyland 6.56% Approx.
Virginia 6.44% Approx.
Florida 5.61% Approx.
New Jersey 5.03% Approx.
Originator: Wells Fargo 93.36% Approx.
Mortgage IT 4.86% Approx.
National City 1.56% Approx.
Greenpoint 022% Approx.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 1]
Advisor immediately.



citigroupy

CMLTI 2005-5

Subgroup |I|-4
; ? : 6.6 oupon I 7 % Totsl  \WAG FICO! OL
75,000 - 75,000 1 75,000.00 760 5435 4.250 -4.499 1 534 894 79 | 4250| 664
75,001 - 100,000 3 260,000.00 742' 5461 4.500 -4.998 4, 194487452 4875 755
6  706,949.00 697, 72.62] 5.000 -5.499 28 12362 297.07 5284 723
6 867,92140 710, 68.65 '5.500-5.999 163 63,277,708.12 5680 727
150 001 - 175 000 4 652,500.00 764 59.70/ 6.000-6.125 27, 10,474,836.82 | 6.040 688
J]’g 001 -200,000 15! 2877,436.25 749, 7181 WtAvg 5641 223! 88,594,611.32 5641 722
200,001 -225,000 10!  1,872,398.90 737
225,001 - 250,000 20!  4,785,861.92 747 . £ urr U . al C 0 i
1250,001 - 275,000 6 1,523,857.01 718 6536] 1 | 223 88,504 611,32 100.00. 5641 722 68.29
75,001 -300,000 2,886,151.32 735 77.88 223 88,594,611.32 100.00;  5.641 722 68.29
478162261 726 )
, 4,835,686.28 764 =4
350,001 - 400,000 17! 6,400,031.23 746 3 40, 55862826 - : :
400,004 -500,000 47% 21,720,228 34 732 Y . 83, ..32,731,784.84 3695 56341 716! 70.31
;500 001 -600,000 24! 13,097,350.94 731 2231  88,594,611.32 100.00: 5.641 722; 68.29
vsoo 001 -700,000 5 3,236,841.00 669
700,001 -800,000 7. 5263000.00 677 . L !
soo 001 - 900,000 3. 2,558,900.00 691: 5472{ :29.39-30.00 — 477 000 00 . . .
900,001 - 1,000,000 9  8819,750.15 670 30.01-35.00 4 785000.00 089 5729 768, 3189
1 1373.125.00 695 35.01 -40.00 7 2,263,897.29 256 5630, 726] 36.76
lAvg 398 824 223 88.594.611.32 702 40,01 -45.00 5 3,176,650.00 359 5683  684; 4297
45.01 -50.00 9 4,432,695.04 5000 56200 699 4878
{ : P 1Al WAC flco o 50,01 -55.00 12 6,448 697.77 728 5673 728 5275
129,000 - 50,000 1 39,000.00 004 5625 809 87.13( 55.01-60.00 14 5,149,138.41 581 5657 757!  57.60
:50,001 - 75,000 1 75,000.00 008 5.750 769. 54.35 60.01-65.00 18 8,500,466.38 959 5506 718 63.19
%75,001 - 100,000 3 260,000.00 029 5.846 742§ 5461 :65.01-70.00 25 10,664,460.42 12.04; 5695 722] 68.63
100,001 - 125,000 7 831,949 .00 094, 5817 711 6922 70.01-75.00 21 ..8375848 11 1058 5568 7021 73.16
125,001 - 150,000 6 867,921.40 098 5711 710. 6865, (75.01-80.00 103 36,044,026 .41 40.68 5653 729, 7960
3}:9,001 -175,000 4 652,500.00 074 5843 764 5970 80.01 -85.00 1 197,000.00; 022 5750 788 84.19
{175,001 - 200,000 15] 2 877,436.25 325 5730, 749 71.81 85.01-90.00 4 936,410.09 1.06: 5940 701, 89.5¢
200,001 - 225,000 9 19323958901 218 5652 738 7021 90.01:85.00 1 143,321.40 016 5625 684 9500
225,001 - 250,000 20 4785861.92 540 5675 747 7479 | i 223 88,594,611.32 100.00: 5.641 722 68.29
250,001 - 275,000 5 1,299,857.01 147 5598 707 N
‘275,001 - 300,000 11, 3,186,151.32 360 5693 740 , i i WAC EOLTY
300,001 - 333,700 14| 4,481,622 61 506 5667, 722 7426 29.39 -30.00 477,000, 00 054 6000 665 29.39
333,701 - 350,000 14  4,835686.28 546; 5724 764 66.44] :30.01-35.00 4 785,000.00 089 5729 768 3169
359,001 -400,000 17 6,400,031.23 7.2 5.588 746, 74.33 35.01 -40.00 7 2,263,897.29 256! 58630 726‘ 36.76
400,001 - 500,000 47, 2172022831, 2452 5617 732 6806 40.01:45.00 5......3,176,650.00 359 5683 684 4297
500,001 -600,000 24 13097,350.94, 1478 5551, 731 6873 (45:01:50.00 9....3432695.04 500 5620: 695 4878
600,001 -700,000 5 3,236,841.00 365 5725 669 75.85 50.01 -55.00 12 6,448,697.77 7.280 5873 7260 52.75
700,001 -800,000 7. 5,263,000.00 594! 5589 677, 64.08] :55.01-60.00 14 5,149,138.41 581! 5657 7571 57.60
E800 001 -900, obo 3 2,558,900.00. 289 5507 691 54.72 :60.01 -65.00 16 8,500,466.38 959, 5.506 718 63.19
900,001 - 1,000,000 9 8819,750.15 996 5651 670 6091 65.01-70.00 25 1068448042 1204] 5695 722 6863
11 000,001 - 1,373,125 1, 1,373,125.00 155! 5625 695 5493 70.01-75.00 21 ..89.375848.11 1058, 5568 702 7316
{Avg 397,285 223 88,594,611.32  100.00_ 5.641 722 68.29] ;73:01-80.00 103 3604402641 4068 5653 729 79.60
80.01 -85.00 1 197,000.00 022 5750 788 84.19
85,01 -90.00 4 936,410.09 106 5940, 701 8959
90,01 -95.00 1 143,321.40 016 5625 664 9500
223 88594611.32)  100.00 5641 722 6828




m s

73,550,889.68'

3

67.88

‘4 FAMILY 23.615,642.66
2-4FAM 2 729,450.88 082 5957 665 4111 New York 25 9680,375.12
CO-0P 11 3,871,429.08 437, 5750,  758] 66.06| Maryland 16 5,814,342.21
‘CONDO 26 8,573,041.68 968 5689 729 7385 \Virginia 15 5701,922.42
PUD 5 1,869,800.00 211 6030 715 74.03] Florida 16 4,967,405.55
‘~ 223! 88,594,611.32]  100.00i 5841, 722 6828 New Jersey 9 445327821
e _ Winois 12| 379549867
Occipancy  CummupB. Massachusetts 6  3518127.80
INVESTOR 4 726,700.00 ‘Washington 9 3,032420.24
"OWNER OCCUPIED 198 80,624 ,159.43 Georgia g 2778,257.99
SECOND HOME 21 7,243,751.89 Arizona 8  1,847,203.00
j 1223 88,594,611.32 North Carolina 5  1,727,250.00
_— , , i , Colorado 6  1,621,900.00
; Purpose. . ’ v ) tal [IONAC (FICO 1 OLTy ‘Oregon 5 1580,934.11
‘CASH OUT 55!  23772,208.98 2683 5661 710 6257 Texas 3 1483.900.00
‘PURCHASE 137 50,488,400.13 56.99° 5.631 729 73.76 Delaware 2 1,288,825 61
REFINANCE 31 14,334,002.21 16.18] 5642 718 58.51 District of Columbia 3 1,275,068.94
223 88,594 611.32 100.00. 5.641 722 68.29 South Carolina 4 1,255,700.00
Pennsylvania 4 1,176,297.50
e p Minnesota 3 1,139,500.00
Full-Full-Verified 49120,549,789.25 :'gst;:':;" 1: ;‘gij’ggi:gg
jFullReduced»FulI 5 1,749,000.00 5o3 88.594'611 32
'Full-Stated-Verified 1 422,400.00 . —
‘None-None-None 2. 850,000.00 096 5.971! 754 59.78 Tl : ‘B 57
StatedFull-Verified 3720,309,518.29  22.92 5600, 683 6331 L 23 8859461132 10000 5641 722 6829
‘Stated-Reduced-None 5 1,706,500.000 193! 6.074 689 73.37 223 8850461132 10000 5641 722 68.29
Stated-Stated-Verified 12443,007,403.78]  48.54 5598 767 69.04
223 88,594,611.32 _100.00: 5641 722 68.29| } s P
e 1 YEAR CMT 82,710,361.32
L Al 1 YEAR LIBOR 3l 1,381,250.00
i 2,117.875.00 991 |5 MONTH LIBOR 43 4503.000.00 508; 50800 730  66.85
850 - 674 49  21,524,291.07 2430, 5621 667 70.30 553, 8850461132 10000 5641 725 68.29
'675 - 699 40 19,696,426.89 2223 5711, 687
700 - 724 15, 6,561,083.35 741 56700 715
725 - 749 14 5230447.42 591, 5517 739 61 | ' _
750.: 774 3 .11824,54334 1315 5660 784 8978 210 8409161132 9492 5624 722 6836
775 -799 51 17,338,565.87 19.57 5606 788 6882 | 223 8859461132 100.00 5641 722/ 6829
800 - 816 15 4,462,378.38 504, 5585 807 68.48
{ 223, 88,504,611.32  100.00! 5641 722 68.29 ain CL UER .
. 2250 -2.500 16 5884 250,00
i ; Cure Ug % Total || WAG, B ¥ 2501-2750 | 2070  82,710,361.32
1360 - 360 223 8859461132  100.00. 5641 722 6829 223 88,504,611.32
223 88594,611.32  100.00. 5641 722 68.29

v iBico oLV
5356 - 360 223, 88,594 611.32 100.00: 5.641: 722 68.29
i 223: B8,594,611.32! 100.000 5.641 722 BB.29

9.250 -9.499 534,894.79 .
3.500 -9.999 4 1,944,874.52 2.20: 4875 755 63.59
10.000 - 10.499 28 12,362,297.07 13.95; 5.284 723 7111
10.500 - 10.993 156 60,966,708.12 68.82: 5674 726; 6744
11.000 - 11.499 2 8,480,336.82 957 6.024 687. 7187
11.500 - 11,999 7 2,311,000.00 261; 5.849 755!  66.27
12.000 - 12.125 S 1,994,500.00 225, 6.108 696  67.47
223 88,594,611.32 100.00; 5.641 722, 68.29

b2

'2.250 -2.499

5,884,250.00

) 718: 6883
2.750 -2.750 207 82,710,361.32 93.36: 5.620 722, 6825
; 223 88,584 611.32 100.00:  5.841 722: 68.29




4,354,621.71
2015-05 3 1,470,646 .70 166 5671 746.  77.62
'2015-06 108 41076,139.42 46.36: 5610 718. 70.16
2015-07 92 36,992,45349 4175 65646 727 67.16
'2015-08 14 4,700,750.00 531 5844 731 69.38
: 223 88,594,611.32 100.00: 5.641 722 68.29

5.000 84,289.111.32
6.000 12 4305,500.00 485 5969 728 66.82
1 223 8859461132 100.00 5641 722  68.29

2.000 222 88,397,111.32 99.78 5641 722, 68.28
{ 223 88,594,611.32 100.00: 5.641: 722, 68.29

0 1 1,373,125.00 155 5625, 695 5493
120 222 87,221,486.32 98.45 5641: 723 68.50
223 88,594,611.32 100.00 5.641: 722 68.29

st B ioc ol
86,982,511.32
1,612,100.00 182 5823 776 74.78

88,594,611.32 100.00: 5.641 722, 68.29

PPP Description | 18 B.. % lotal WA
6 mos int on 80% 7 ..1,812,100.00 1,821 5823
No Prepay 216 86,982,511.32 9818/ 5638 721 8817
223 88,594,611.320  100.00] 5641 722 6829

élgg‘rLTV<=80 21887,356,879.83 98.60 5638 722 7.99
' AMERIN GUARANTY CORP 3. 720,571.40 0.81: 5791 729 89.41
TRIAD GUARANTY 1. 283,183.00 0.32: 6,125 661; 89.03
REPUBLIC MORTGAGE

'INSURANCE CO 1. 233,977.08 0.26: 5.875. 695; 90.00
i 223:88,594611.32. 100.00: 5641 722. 68.28

;gp_, nator , St Ub FICO OLTY. %
{GREENPOINT 1 197,500.00 0.22: 5.750 771: 67.41
Mortgage IT 12; 4,305,500.00 486: 5968, 728 66.82
'NATIONAL CITY MORTGA = 3! 1,381,250.00 156 5.846] 680 75.28
:EWELLS FARGO 207: 82,710,361.32 93.36; 5620 722! 68.25
E 223 88,594,611.32 100.00: 5.641 722 68.29
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Subgroup III-5: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 188
Aggregate Original Principal Balance: $84,867,917.00 (+-) 7%
Aggregate Current Principal Balance: $84,560,799.71 +-) 7%
Average Original Loan Balance: $451,425.09 Approx.
Average Current Loan Balance: $449,791.49 Approx.
Percent of Interest Only Loans: 48.88% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 4.71% Approx.
Wtd. Avg. Net/Gross Coupon: 5.506% / 5.759% (+/-) 7 bps
GWAC Range: 4.500-6.500% Approx.
Index: 1yrCMT: 73.37% Approx.
6mol.IBOR: 24.90% Approx.
1yrLIBOR: 1.73% Approx.
Wtd. Avg. Net/Gross Margin by Index: 1yrCMT: 2.498% / 2.750% (+/-) 7 bps
6moL.IBOR: 1.998% /2.250% (+/-) 7 bps
1yrLIBOR: 1.998% /2.250% (+/-) 7 bps
Reset Frequency: Annually: 75.10% Approx.
Semi-Annually: 24.90% Approx.
Witd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Roll: 119 (+/-) 1 month
Wtd. Avg. Next Change Date: 17-Jun-2015 Approx.
Initial Cap: 5.000: 75.49% Approx.
6.000: 24.51% Approx.
Periodic Cap: 1.000: 0.39% Approx.
2.000: 99.61% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 2.364%/2.617% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 10.752% / 11.004% (+/-) 7 bps
Wtd. Avg. Original LTV: 68.87% Approx.
Wid. Avg. Borrower FICO: (FICO>0) 716 Approx.
Geographic Distribution: (>5%) California 58.75% Approx.
New York 8.61% Approx.
New Jersey 5.41% Approx.
Originator: Wells Fargo 73.37% Approx.
Mortgage IT 24.51% Approx.
National City 1.73% Approx.
Greenpoint 0.39% Approx.

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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Subgroup llI-5

L % . 7 % 4 M AL e ALY AT AL AR
00 1 74,927 10 691 66.73] 4. 2,750,196.77 i ) .

75,001 - 100,000 3 246,600.00 0.29. 6.001: 734 53.89 5.000-5.499 25; 12,125,583.38 1434 5261 735/ 76.12

:100,001 - 125,000 3 361,000.00 043 6.086 732: 6588 :5.500-5.999 107, 48,520,265.42 5738 5770 713 67.24

1125,001 - 150,000 5 703,252 79 083 5977 696 5864/ 6.000-6.499 46! 19,572,604.14 23.15 6.118. 711 67.90

1150,001 - 175,000 3 476,150.00 056! 6287 700 56.53 6.500-6.500 4] 1592 150.00 188 6.500! 693 74.74

75,001 - 200,000 3 576,391.18 068 5837 691 4260/ WtAvg 5.759 1881 84,560,799.71 100.00. 5.759: 716 68.87

'200,001 - 225,000 i 213,521.48 0.25. 5625 681 75.00

225,001 - 250,000 3 733,900.00 087 6002 685 63.21 i Y

250,001 - 275,000 6 1579,001.15 187 6.038 719 5961 1 188 84,560,799.71 100.00.  5.759 716 68.87

275,001 - 300,000 4 1,170,044.86 138 5688 714 7279 188 84,560,799.71 100.00:  5.759 716 68.87

£300,001 - 333,700 5  1,577,325.00 187! 6.051 718 7230

1333,701 -350,000 6 2,039,200.00 241, 5854 715 6851 &

1350,001 - 400,000 29i 11,057,912.17 1308 5646 732 70.63 131, ..58,111,642.67 : - :

1400,001 -500,000 52! 23,470,954.55 2776, 5683 722: 7096 Y 57 ..26,449,156.84 3128/ 5715 724! 72.26

500,001 -600,000 44; 24,102,157.33 28.50! 5760, 723 7027 188, 84,560,799.71 100.00: 5.759; 716; 6887

600,001 -700,000 g  5767,978.84 6.82. 5749 682 . .

700,001 -800,000 2 143581471 1.70; 5750 662 . Mnginat x HOLTN

800,001 -900,000 3 2558,878.70 303; 5871 687 6433 14.76-15.00 1 76,900.00 009 5875 807, 14.76

900,001 - 1,000,000 5 4,886,789.85 578 5.882 695 68.15 20.01 -25.00 2 359,591.18 043 5986 682 22,79

1,500,001 - 1,529,000 1.1,529.000.00 181 6000 706 3823 25.01-30.00 1 523 848.07 062 5500 8021 29.17

'Avg 451,425 188] 84,560,799.71,  100.00. 5759 716, 68.87] 39:01-35.00 3 1,285,259.97 152 5664 668  33.08
135,01 -40.00 4 2,613,073.16 309 59120 715 37.42

< _ U Al WA 0 Ol 140.01 -45.00 6 2,611,938.86 309 5683 709! 4289

14,927-75,000 1 74,927.10 0.08: 6.125 691 66.73] 45.01-50.00 8 2,994,093.09 354 5693 711 48.22

75,001 - 100,000 3 246,600.00 0.29; 6.001| 734 53.89] :50.01-55.00 8 2,635,556.12 312 5835 757 5270

1100,001 - 125,000 3 361,000.00 043 6.086 732 6588 55.01-60.00 14 6,515,285.39 770: 5772 7158 57.70

125,001 -150,000 5 703,252.79 083 5977 696 5864 60.01-65.00 13 6,797,466.93 8.04. 5819 723; 63.97

150,001 - 175,000 3 476,150.00 056! 6.287 700 56.53] 165.01-70.00 21 9,912,440.65 11.72. 5852 699 67.70

175,001 - 200,000 3 576,391.18 068 5837 691 4260 70.01-75.00 25 11,264,791.85 1332 5.845 720, 73.32

200,001 - 225,000 1 213,521.48 025 5625 681 7500] .75.01-80.00 79 . .35923,490.24 4248 5696 718 79.62

225,001 -250,000 4l 973,800.00 115 5940 715 6116 ;80.01-85.00 ! 86,700.00 010 5875 _ 726 8500

250,001 - 275,000 6 1,579,001.15 187 6.038 719 5961 :85.01-90.00 1 542,826.38 064: 5875 :...80.00

275,001 - 300,000 4 1,170,044.86 138 5688 714: 72.79; (90.01-94.04 1 417,537.82 049 5250 667! 94.04

300,001 - 333,700 5 1,577,325.00 187 6.051. 718 7230 188, 84,560,799.71 100.00: 5759  716; 68.87

333,701 -350,000 6 2,039,200.00 241 5854 715 68.51

350,001 -400,000 30! 11,457,610.93 1355 5658 732, 69.91

400,001 -500,000 50! 22 831,255.79 27.000 5677 721 7148

'500,001 -600,000 44; 24102,157.33 28.50 5760 723 70.27

:600,001 -700,000 9.  5767,978.84 6.82 5749 682 66.87

700,001 -800,000 2 1435814.71 170; 5750 662 77.74

800,001 -900,000 3 2,558,878.70 303 5871 687 64.33

900,001 - 1,000,000 5/ 4,886,789.85 578, 5882 695 68.15

1,500,001 - 1,529,000 1. 1,529,000.00 181! 6.0000 706! 38.23

Avg 449,791 188] 84,560,799.71.  100.00; 5759 716i 68.87




p Fico P al TV
5:14.76 -15.00 1 76,900.00 X H . NA 3 1,860,999.65: 2.20 5.698§ . 68.69
'20.01 -25.00 2 359,591.18 0.43. 5.986 682  22.79! .600-624 1 498,90293s 0.58 5.500 622 56.19
'25.01 -30.00 1 523 848.07 062 5500 802 29.17 ‘625 - 649 9 4,624 275 40 547, 5608 636 67.43
“30.01 -35.00 3 1,285,259.97 152 5664 668 33.08, 650-674 36 16,232,65247 19.20; 5783 666: 70.40
:35.01 -40.00 4 2,613,073.16 309 5912 715 37.42] 675-699 47 19,806,468.88 2342, 5823 686 68.56
5(10.01 -45.00 6 2,611,938.86 3.09, 5683 708 4289 700-724 17 6,075,219.81 10.73; 6.010 713 61.49
45.01 -50.00 8 2,994,093.09 354 5693 711 48.22] '725.749 14 6,458 087.38 764! 5897 742, 7246
50.01 -55.00 8 2,635,556.12 312, 5835 7571 5270, 750 -774 20 9,179,947.71 10.86! 5.747 759 77.96
e§5°1 -60.00 14 6,515,285.39 770 5772 715 57.70 f775 -799 28 11,848,397.92 14.01; 5.530 787? 68.70
60.01 -65.00 13 6,797,466.93 804 5819 723 63.97| 800-816 13 4 975 847.56 588, 5.548 808 60.22
'65.01 -70.00 21 9,912 440.65 11.72. 5852 699 67.70] 188 84,560,799.71 100.00. 5759 716! 68.87
70.01 -75.00 25 11,264,791.85 1332 5845 720  73.32 N
%75.01 -80.00 79 35923,490.24 4248 5696 718 78.62) Augindi de urr Up AL 2%
80.01 -85.00 1 86,700.00 0.10;: 65875 726 85.00/ 360 - 36 188 84,560,799.71 100,00f 5 759 71 6 68.87
:85.01 -90.00 1 542,826.38 064, 5875 i 90.00 i 188 84,560,799.71 100.00 5.759' 716 68.87
90.01 -94.04 1 417, 537.82 049 5250 667. 94.04 , N .
188.  84,560,799.71 100.00. 5759 716 68.87] kemal Cute at & LOLIN
353 - 360 188! 84,560,799.71  100.00, 5759, 716 68.87
; U W co : 188 84,560,79971  100.000 5759 716 68.87
1 FAMILY 144 64,982 388.66 76.85: 5.741 714 o :
'2-4FAM 3 923 363.08 109: 5835 682 ! otal.
52 FAMILY 2 979,000.00 116! 6.141 732 California 110 49,679,107.58 58.75: 5.888! 710 8
4 FAMILY 2 816,500.00 097 6.000 749 New York 14 7,283,368.98 861 5808, 705 5840
co-0p 4 1,807,004.47 214 5671 743 New Jersey 10 4,574,093.07 541 5413 699 77.06
CONDO 25 10,252,543.50 1212 5712 728 Virginia 9 4,201,300.97 497 5539 738, 66.41
PUD 8 4,800,000.00 568! 6.002 714 Massachusetis 5 2,731,193.18 323 5382 694 80.00
188; 84,560,799.71 100.00. 5.759! 716 Washington 6 2,496,557.56 295 5555 713 6351
‘Maryland 4 1,728 402.68 204 5595 777. 7459
aaaeR V| Florida 5 1,723 515.35 204 5683 7521 7386
4,053 64487 66.79] Pennsylvania 4 1,447 578.98 171 5306 773 73.93
OWNER OCCUPIED 168 77,526,479 65 91.68: 5.746. 715 68.88 Connecticut 2 1,301,838.84 154 57285 674 80.00
:SECOND HOME 9 2,980,675.19 352 5845 738 7148 Texas 1 1,000,000.00 1.18: 6.250 748 70.87
% 188 84,560,799.71 100.00. 5.759 716: 68.87) Ohio 2 907,027.74 107: 5618 783 66.60
<QOthers> 16 5,486 814.78 6.49: 5503 738 71.27
1.can Burpos L Currl otal. WAL > oty | | 188;  84,560,799.71 100.000 5759 716, 68.87
CASH OUT 63 25,497,402.85 30.15. 5.837 702: 60.87 )
‘PURCHASE 101 49 277,260.84 58.27, 5653 725 7363 3 vy P / A AC ‘3‘2«
IREFINANCE 24 9,786,136.02 11,57, 5830 7100 65.751 Arm 188 84,560,799.71 100.00} 5.759 716, 68.87
{ | 188 84,560,799.71 100.00; 5.759 716 68.87 188 84,560,799.71 100.00; 5.759 716} 68.87|

, . ot UPB,
Employme . of LR : 1 YEAR CMT 62,040,949.71 . )
iFull-Full-Verified 35 19.12 5692 661 74.09! |1 YEARLIBOR 3 1,464,000.00 : 173 6.176 700
:Full-Reduced-Full 10 3,870,200.00 458 6020 707 73.17| 6 MONTHLIBOR 44,  21,055,850.00 2490 6.039 723
Full-Stated-Verified 2 937,498 86 111: 5492, 650 4588 : 188: 84,560,799.71 100.00; 5.759 716i 68.87
‘None None-None 5! 2,602,700.00 308, 6027 709 6399
.None -Reduced-Full 5 2451,700.00 290: 6.067. 716 64.27] Ral i Cur i : / LOLTV. |
Stated-Full-Verified 47:21,707,904.07 2567 5811 682 66.54, 6 44 21,055,850.00 2490 6.039 7231 70.24
Stated-Reduced-None 23:11,801,250.00 13.96: 6,035 733 72.03} 12 144: 63,504,949.71 75.10: 5666 714 68.41
'Stated-Stated-Verified 61:25,020,150.38 29.59; 5.538 774 67.18 188 84,560,799.71 100.00° 5.759 716 68.87
i 18884,560,799.71. _100.00. 5.758! 716. 68.87

22,519,850.00

721

2.250 -2.500 47 26.63. 6.047
2.501 -2.750 141 62,040,949.71 73.37: 5.654 714 68.14
188 84,560,799.71 100.00.  5.759 716 €8.87




o

'8.500 -9.999 6 2,750,196.77 325! 4773 744 69.121 GREENPOINT 1 330,000.00 039 6.250. 698 66.00
10.000 - 10.499 25 12,125,583.38 14.34 5261 735 76.12] MortgageIT 43: 20,725,850.00 2451 6035 723 70.31
110.500 - 10.999 20 40,933,165.42 4841 5758 710 86.06] (NATIONAL CITY MORTGA 3! 1,464,00000 1.73. 6.176! 700: 80.00
11.000 - 11.499 23 7,506,004.14 888 6.117 689 67.65] 'WELLS FARGO 141; 62,040,948.71 7337 5654. 714 68.14
111.500 - 11,999 18 8,107,100.00 9.59! 5878 723  74.04 188: 84,560,799.71: 100.00: 5759, 716: 68.87
12000 -12.499 23 12,066,600.00 14.27. 6.119 724 68.06
112,500 - 12.500 3 1,072,150.00 1.27. 6.500 696 72.18
188 84,560,799.71 100,00 5759 716 68.87

2.250 - 2,499 47 22,519,850.00 26.63: 6.047 70.88

i2.750 -2.750 141 62,040,949.71 7337 5654 714 68.14

| i 188 84,560,799.71 100.00.  5.759: 716 68.87
397,520.74 .

1,869,9567.33 220 5551 701, 62.26

5,187,410.12 6.13: 5494 674 70.50

36,743,015.02 4345 6723 714 67.77

23,076,826.12 27.29. 5732 721 6994

16,811,950.00 19.88 6.011 723:. 70.29

188: 84,560,799.71 100.00: 5.758 716. 68.87

3,834,949.71

43

20,725,850.00

i 188

84,560,799.71

. CurcUPB
330,000.00

187!

84,230,799.71

188

84,560,799.71

43,225 204 .58

41,335,595.13

84,560,799.71

80,581,449.71

3,979,350.00

84,560,799.71

'6 mos int on 100% 2 635,000.00 075: 6.427 714 7119
%6 mos int on 80% 9 3,344,350.00 395 5913 721 77.32
No Prepay 177, 80,581,449.71 95.29: 5747 716; 68.50
] 188 84 ,560,799.71 100.00: 5.759 716: 68.87

CurLTv<=80 185/83,513,735.51 5761, 716 68.59
éz'g' MORTGAGE INSURANCE | i 54587638 064) 5875 90.00
‘UNITED GUARANTY CORP 11 41753782 049 5.250 667 94.04
'MORTGAGE GUARANTY

MORTOACE 1} 8670000 010! 5875 726 85.00
| 188.84,560,799.71. 100.00! 5.759, 716 68.87




CMLTI 2005-5

utngrouﬁ'f

Group I1I Aggregate: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1%t Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon*:
GWAC Range:

Index:

Wid. Ave. Net/Gross Margin by Index*:

Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months te Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate*:
Wtd. Avg. Maximum Mortgage Net/Gross Rate*:

Wtd. Avg. Original LTV:
Witd. Avg. Borrower FICO: (FICO>0)

Geographic Distribution: (>5%)

Originator:

S Statisti
1,398

$553,029,226.29
$552,357,232.48
$395,586.00
$395,105.32
86.84%
100.00%
10.23%
5.452/ 5.706%
4.250-7.250%

6moLIBOR: 45.67%
1yrCMT: 26.21%
1yrLIBOR: 28.12%

6moLIBOR: 1.997%/2.250%
1yrLIBOR: 1.911%/2.248%
1yrCMT: 2.498% / 2.750%

Annually: 54.33%
Semi-Annually: 45.67%

360
359
79
21-Feb-2012

2.000: 0.20%
5.000: 87.43%
5.125:0.07%
6.000: 12.30%

1.000: 33.28%
2.000: 66.72%

2.106% /2.382%
10.808% / 11.084%

73.76%
728

California
Virginia
Greenpoint
Wells Fargo
Countrywide
Mortgage IT
National City

48.09%
7.04%

33.28%
26.21%
18.29%
12.66%
9.57%

Tolerances

+-) 7%
) T%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps
Approx.

Approx.
Approx.
Approx.

(+/-Y7 bps
(+/-) 7 bps
(+/-) 7 bps

Approx.
Approx.

(+/-) 1 month
(+/-) 1 month
Approx.

Approx.
Approx.
Approx.
Approx.

Approx.
Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.

Approx.
Approx.

Approx.
Approx.
Approx.
Approx.
Approx.

* For all loans serviced by Countrywide in Subgroup IT1-3, servicing fees will step-up from an initial 25 bps to

37.5 bps 84 months after origination

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
Advisor immediately.
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©Original Balan i OLiv] [Coupon Distributs L Clrry :
50,000 - 50,000 1 47,765.08 . 70.42] 4.250 -4.499 1 534,894.79
.50,001 - 75,000 9 553,127.10 0.10: 6.198 717. 69.04] :4.500 -4.999 11 5,110,071.29
f75,001 -100,000 25 2,223,299 99 0.40: 6.029 721 71.29| 5.000 -5.499 259' 109,179,681.39
,001 -125,000 38 4,306,189.00 0.78: 5770 719 77.16| 5,500 -5.999 837 334,003,771.58
125,001 - 150,000 46 6,402 524.18 116 5752 708 74.15] i6.000 -6.499 227 84 063,248.38
50,001 - 175,000 59 9,627,443.99 1.74 5828 717. 76.921 6.500 -6.999 61 17,944 515.05
{175,001 - 200,000 61 11,592,027.42 210 5759 724 72671 17.000-7.250 2 1,521,050.00
1200,001 - 225,000 69i 14,533,676.49 263 5763 720 7508 WtAvg 5.706 1,398 552,357,232.48
1225,001 - 250,000 71 16,996,329.36 308 5716 728 7366
250,001 - 275,000 61 15,928,188.15 288 5737 724 7512 ; % Total WAC | FI oLV
;75,001 -300,000 59! 17,020,106.19 3.08 5713 724 78521 1 1,398 552,357,232.48 100.0C 5.706 728 73.76
300,001 -333,700 71. 22,550,148.31 408 5733 722, 76.63 1,398 562,357,232.48 100.00 5.706 728 73.76
333,701 - 350,000 43: 14,703,036.28 266 5730 734 73.32
350,001 -400,000 163 61,5699 967.85 11.15 5729 731 76.06
:400,001 -500,000 286] 129,836,144.26° 2351 5692 733 7415 267,050,142.81
500,001 -600,000 171: 93,683,931.98 16.96! 5.666 730! 73.89] Y 774 285,307,089.67 5165 5710 7270 76.19
£600,001 -700,000 80; 51,573,709.84 934 57086 726 7418 1,398 552,357,232.48 100.00: 5706 728 73.76
{700,001 -800,000 31 23,047,021.71 417 5643 7260 7444 .
'800,001 -900,000 17! 14,560,319.30 264 5681 721 6851 QUamm IWAC
900,001 - 1,000,000 25! 24,311,653.00 440 5745 695 6860, (14.76-15.00 ! 001 5875 :
,001 - 1,500,000 9! 12,139,124.00 2920 5609 763 61.82 15.01 -20.00 1 54 000.00 0.01; 5375 774 16.88
1,500,001 - 1,999,999 3 5,121,499.00 0093 5.708 744 5429 20.01 -25.00 3 720,891.18 0.13; 5.805 730 22.34
Avg 395,586 1,398, 552,357,232.48° 100.00' 5.706; 728 73.76] 25.01-30.00 5 2,140,848.07 039 5708 740! 29.20
30.01-35.00 7 2,070,259.97 037, 5689 706 3255
arrent Balance 7 5 Gl W Weiire) 35.01 -40.00 14 5 881,170.45 1.06/ 5740, 718 37.14
§39,000 - 50,000 2 86,65.08 0.02: 6.176 7700 77.931 140.01-45.00 15 7,935,588.86 1.44: 5686 714 43.03
?dom - 75,000 9 553,127.10 0.10: 6.198 717, 69.04) 145.01-50.00 25 10,206,242.13 1.85! 56186 715! 4848
5[_5“,001 - 100,000 25 2,223,299.99 040 6.029 721 7129, :50.01-55.00 32 18,277,803.11 331, 5619 750 52.83
100,001 -125,000 39 4,431,189.00 0.80 5.769 721 76.40; 55.01-60.00 46 17,938,949.13 325: 5711 736 57.74
125,001 - 150,000 46 6,402,524.18 1.16: 5752 708 74.15| 160.01-65.00 61 29,327,007.27 531, 5.595 734! 6334
150,001 - 175,000 59 9,627,443.99 174 5828 717 76.92| 65.01-70.00 96 45,436,876.86 8.23: 5729 724: 68.40
1175,001 - 200,000 61: 11,592 027.42 210 5759 724 7267 70.01-75.00 113 .53,420,445.93 967: 5651, 725 73.29
200,001 - 225,000 68, 14,593,676.49 264 5761 720 75.35] i75.01-80.00 955 351,942,878.12 63.72: 5717 727 79.67
1225,001 - 250,000 72 17,236,329.38 312 5716 729 73.39] 80.01-85.00 8 1,929,000.00 035, 6576 731 8350
1250,001 -275,000 60: 15,704,188.15 284 5738 723 75.05/ 85.01 -90.00 10 3,025112.18 0.55. 6.053 730! 89.27
275,001 -300,000 60, 17,320,106.19 314 5713 725 7841} 90.01-95.00 6 1,973,259.22 036, 6057 727: 9448
300,001 -333,700 70; 22,250 148.31 403: 5733 721 7669 ! 1,398{ 56236723248  100.00i 6706; 728 73.76
333,701 - 350,000 43]  14,703,036.28 266 5730 734 7332
350,001 -400,000 164! 61,999 666.61 11.22 5.731 731 75.89
400,001 -500,000 284 129,196,445.50 23.39 5691 733 74.26
.500,001 -600,000 171; 93,683,931.98 16.96 5.666 730, 73.89
,001 -700,000 80; 51,673,709.84 9.34 5706 726 74.18
{700,001 -800,000 317 23,047,021.71 417 5.643 726. 74.44
001 -900,000 17 14,560,319.30 264 5681 721 6851
25; 24,311,653.00 440: 5.745 695 68.60
éj,,ppo},om - 1,500,000 9] 12,139,124.00 220 5609 763 6182
11,500,001 - 1,999,999 3 5,121,499.00 0.93: 5708 744, 5429
'Avg 395,105 1,398: 552,357,232.48 100.00{ 5.706 728 73.76




Combined LTV,

':14.76 -15.00 1 76,900.00: 0.01 807 ! 1,860,999.65 . X i ,
15.01 -20.00 1 54,000.00 0.01. 5.375 774 16.88] ‘600 - 624 4 1,758,902.93 032 5702 622 70.77
120.01 -25.00 3 720,891.18 0.13. 5805 7300 22.34| 625-649 28 10,534,872 52 1.91: 5731 . 637 67.55
'25.01-30.00 5 2,140 848.07 0.39: 5.708 740, 29.20{ .650-674 153 60,903,760.99 11.03; 5.755 667 7277
i30.01 -35.00 7 2,070,259.97 0.37. 5689 706 32.55| ‘675 -699 273 101,740,900.19 18.42 5738 687. 73.99
:35.01 -40.00 14 5,881,170.45 1.06! 5740 718 37.141 700 -724 248 96,794,889.26 17.62. 5792 712; 75.23
140.01 -45.00 15 7,935,588.86 144: 5686 714 43.031 725 -749 211 85,392 474 .89 15.46. 5670 738; 75.28
:§§LO1 -50.00 25 10,206,242.13. 1.85. 5616 715 4848 750-774 228: 92 804,527.80 16.80 5.686 7621 74.39
'50.01 -55.00 32 18,277,803.11 331 5619 750 52.83] 775-799 188 76,284,642 96 13.81. 5630 7861 71.88
55.01 -60.00 46 17,938,949.13 325 5711 736: 57.74] 800 - 816 61 24,281,261.29 440: 5530 806: 70.88
:60.01 -65.00 61 29,327,007.27 531 5585 734 63.34 1,398 552 357,232.48 100.00! 5.706 728{ 73.76
65.01.-70.00 9  45,436,876.86 823 5729 724 68.40
70,01 -75.00 113 53,420,445.93 967, 5651 725 7329 Qrigina urr L : \CHFICO  OLTV
T75.01 -80.00 955 351,942 878.12 63.72, 5717 727 7967 :360 - 360 1,398: 552,357,232 48 100.000 5.706 728 73.76
'80.01 -85.00 8 1,929,000.00 0.35;, 6.576 731; 83.50 1,3983 552,357,232 48 100.00; 5.706 728.  73.76
85.01 -90.00 10 3,025,112.18 055! 6.0531 730 . ——
(90.01 -95.00 6 1,973,259.22 0.36: 6.057 727 . | A % 10%a %4?1 Y.
! 1,398 552,357,232.48 100.00. 5.706 728 73.76] 353 - 360 1,398. 552,357,232.48 100.000 5.706; 728, 73.76
‘ 1,398, 552,357,23248.  100.00 5.706: 728! 73.76
1 FAMILY 371,613,204.60 . 705] Aal’ 0 i«
2-4FAM 5 1,652,813.96 030 5.889 675 56.80 (California 576  265,653,083.85 48.09 5708 727, 74.60
2 FAMILY 8 2,762,900.00 050 5901 745 7463 Virginia 92, . ..38,864,426.13 704, 5682 738 73.68
4 FAMILY 2 816,500.00 015 6.000 749 6199 Maryland 73. ...24,814,27559 449 5732 729 7271
co-opP 16 6,098,186.76 110 5727 758. 61.86] New York 52 23,033,297.31 417! 5812 718: 64,96
‘CONDO 185 62,882 335.89 1138 5698 732 77.05 New Jersey 40 20,167,248.32 385 65625 720 7448
‘PUD 264  106,252,491.27 19.24 5.700 734, 75.69] :Washington 61 19,047,227.80 3.45; 5714 708  74.40
TOWNHOUSE 2 278,800.00 0.05 6.036 793. 80.00/ Florida 53 16,851,890.90 3.05! 5707 7431 73.69
1,398, 552,357,232.48 100.00: 5.706 728¢  73.76] Winois 50 15,200,626.89 275: 5810 741, 72.86
Massachusetts 29 14,624,038.56 265: 58655 711 71.81
Occupanc: i CarupB. | NAC FIEG [0 Arizona 47 13,296,783.08 241. 5871 725 7558
f NVESTOR 65 20,882 28488 3.781 5813 747 73.62| {Nevada 40 11,950,452 .10 216. 5787 736 77.63
‘OWNER OCCUPIED 1,292 517,161,800.52 93.63; 5.702 726 73.89 Colorado 38 10,147,615.99 1.84: 5696 7300 7573
'SECOND HOME 41 14,313,147.08 259 5.668 743! 69.31 Oregon 28 8,206,428 96 1.49: 5729 7421 79.86
1,398 552,357,232.48 100.00! 5.706 728 73.76 :Connecticut 13 7,984,138.83 145; 5516 741 7254
) Georgia 29 7,837,387.32 142! 5585 725, 76.55
E° B P arnt A L otal (WA LTV Texas 2 7,745,508 55 1407 5723 730 7226
{CASH OUT 326 129,984, 708.98 23.53. 5739 714, 68.21 Minnesota 2 6,064,791.42 1.10; 5.797 704 69,35
Y,PURCHASE 843¢ 337,266,792.43 61.06. 5.697 735 76.84] Pennsylvania 17 5,814,776.48 1.05¢ 5771 7471 75.01
‘REFINANCE 229 85,105,731.07 15.41: 5688 717  70.03} <Others> 118 35,053,234 .40 6.35; 5.588 728 71.07
s 1,398: 552,357,232.48 100.00: 5.706 728 73.78| | 1,398 552,357,232.48 100.00] 5.706 7285 73.76

;fgﬂmymer i ; ) . i 1,398 5523572324

FRV 63! 19,182,260.00 347 5922: 722, 7594 1,398  552,357,232.48!

'Full-Full-Verified 301123,374,822.15; 2234 5643 710 73.99

\Full-Stated-Verified 3 135989886: 025 5378 655 56.48 _ . rubs

'Limited-Full-Verified 9 3244760.82 0.59! 5427, 754 75.49! 41 YEAR CMT 348 144,751,311.03

NRV . 13, 4,700,550.00 0.85:6.003: 721 68.28 1 YEARLIBOR 297 155,351,881.56 . X

:None Full-Verified 1 532,456.58 0.10 5.875! 789 68.77| 6 MONTHLIBOR 753 252,254,039.89 4567 5793 721 77.89
‘Nene -None-None 14 5201,000.00 0.94: 5976 720 65.25 1,398 552,357,232.48 100.00. 5706 728 73.76
Reduced-Full-Verified 35 12,267,874.33 222 5505 749' 70.88 v
Stated-Full-Verified 661272,246,509.50 49.29 5711, 724 75.00 Curr UPB. \C
Stated-Reduced-None 110, 40,841,864.00;  7.39: 5995/ 729 76.32 252,254,039.89 X .793;
'Stated-Stated-Verified 188 69,405,227.24. 1257/ 5578 769 68.20] 12 300,103,192.59 5433 5632 733 7046
i 1,398552,357,232.48¢ 100.00! 5.706: 728! 73.76 552 357,232.48 100.00. 5706 728 73.76




Margi P : v Ut P : TWAC IE
11,000 -1.500 707,750.00 013 7250 682 8182 1.000 557  183,815415.89 3328 5723
'2.001 -2.500 1,047 406,151,161.45 7353 5727, 731 7569 12.000 841  368541816.59 66.72. 5697
2.501 -3.000 349 145120,221.03 2627 5636 719  68.26 1,398 55235723248  100.00. 5.706
3.001-3.125 378,100.00 007 6625 736 94.88 v
1,398  552,357,232.48 100.00. 5.706. 728 7376 Arr Ups
72,669,496.04

. i P v V.| B4 250 129,752,517.11
9.250 -9.499 1 534,894 .79 010 4250 664 7162 120 993  349,935219.33
9.500 -9.999 11 5,110,071.29 093 4810 749, 67.84 1,398 552,357,232.48
10.000 - 10.499 133, 67,140,319.40 12161 5291 748 73.38 v
110.500 - 10.999 513 22595471332 4091 57000 729 70.19] Pre Sur Up| % Total
11.000 - 11.499 236 82 155,340.38 1487 5681 718 76.54] 0 495,843,857.43 77 5
11,500 - 11,999 342 115,148,558 24 2085 5748 722 7814] |24 1 104,000.00 002, 5250 655 80.00
12.000 - 12.499 118:  44,760,569.99 810 6175 7200 7530] (36 203 55363,275.05 1002 57711 718 7875
'12.300 - 12,999 43 10,845015.07 196 6573 724 7904 42 5 1,046,100.00 019! 5802 704 77.71
18.000 - 18.000 1 707,750.00 013 7.250 682 81.82 1,398 552,357,232.481  100.00, 5706 728! 73.76
1,398, 55235723248  100.00. 5708 728 73.76

Life Floor L PR TV | 1% on 100% 14 2,452,550.00 044 5728 696
'2.250-2.499 1,048  406,858,911.45 : 75.70] 1%.on 80% 5 512,565.08 009! 5951 698 7898
12750-2.998 349°  145120,221.03 2627 5636 719 68.26( |2 mos inton 80% 8  1,463,700.00 026 5594 703 7836
:3.000 -3.125 1 378,100.00 007 6625 736, 94.88 2% on80% 6  2,430,500.00 044 5684, 714 7814
z 1,398, 552,357,232.48 100.000 5706 728/ 7376 .6 mos inton 100% 6  1,107,800.00 020 6.280] 694 72.45
6 mos int on 80% 170, 48,546,259.97 879 5764, 721 7894
o ues ) No Prepay - 1,189. 495,843,857 43 89.77: 5699 728 73.19
12008-03 1 186,900.00 003: 6.375 750! 84.99 | 11,398 552,357,23248]  100.00 5.706: 728 73.76
12008-04 3 1,21569001 022 6146 714 8161
i2008-05 1 1,494 500.00 027, 6.375. 783 70.00
2008-06 27, 6,876,018.85 124° 5864 712 78.14] | e z ;.
2008-07 '391.  130,380,015.08 2360 5.632 723 78.81| CurLTv<=80 1,375:545 468,861.08. 9875 5699 728! 73,57
2008-08 200 7,075,420.00 1.28] 6.020, 738 78.28 mgs;ﬁags GUARANTY 4 101650000 018:6.140 769 88.67
2010-02 ! 255,999.99 005, 5750 752 8000\ ' GENERAL ELECTRIC 4! 802,400.00: 015!6.123 748 88.43
2010-05 1 180,150.00 0.03: 6.625 735 79.98 : Bt e o :
2010-06 8 190419196 034 6137 733 7983 UNITED GUARANTY CORP 20 777,187.82] 014 5886] 710! 93.75
oo i emiew v ceu i nel Lmemewl Clos jame vxeo el
12010-08 88  22299,190.00 404 5857 725 7750 D 2L :
it
2012-05 1 616,000.00 011] 6375 670 BOOOl L TGAGE e o o
2012:06 25 10,528,254.28 191 6561 757 72000 |uoiipaNCE CO 1, 54282638, 0.10! 5875 90.00
éza12-o7 145, 64,122 176.49 1161 5657 738 7162 'Cmac U sesdes il 007 5750 747 8700
;z:::‘: 121 ::2;;:222: 12'78; 2.2;2 ;‘;i ;:“1)2 TRIAD GUARANTY 1, 283,183.00, 005 6.125 661 89.03
2015-01 1 484,120.38 009: 5375 796 80.00 &%ﬁﬁﬁﬂ%ﬁ'ggm‘“ 1, 233,977.09, 004;5875! 695 90.00
2015-03 1 397,520.74 007: 4875 798 44.79) RADIAN 1 51,000.00 0.01:6.625 760! 85.00
2015-04 10 ..6.214579.04 113! 5629 697 5778 1,398/552,357,232.48! 100.00} 5.706| _ 728: 73.76
2015-05 15 6658,056.82 121 5533 692 7207
2015-06 191 77,819,154.44 1409 5664 716 69.03 Driginator Total,
2015-07 143 60,069,279.61 10.88 5679, 725 6823 COUNTRYWIDE 166 18.29
2015-08 50 21,512,700.00 389! 5974 725 70.08| GREENPOINT 557:183,815,415.89: 33.28 5723 720, 78.82
1,398' 552,357,232.48!  100.00{ 5706 728 73.76] MortgageIT 200 69,925674.00! 1266 5974. 726, 74.85
S - NATIONAL CITY MORTGA | 127 52838,119.86 957 5551: 746 70.11
%ﬁ’éﬁ : gz UBE : WELLS FARGO 348 144,751311.03]  26.21: 5635 718i 68.20
12:000 2 1,116,957.37 020 6746 1,398 552,357,232.481  100.00¢ 5.706! 728! 73.76
5.000 1,200 482,927,351.11 87.43. 5664
5.125 1 394,300.00 007, 6125 664 80.00
'6.000 195 67,918,624.00 1230, 5981 726, 7469
{ 1,398, 552,357,232.48 100.00. 5.706: 728/ 73.76
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Subgroup III-1: Collateral Summary

Collateral statistics for the Mortgage Louns listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1% Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:
Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate:
Wtd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Original LTV:
Wtd. Avg. Borrower FICO: (FICO>0)
Geographic Distribution: (>5%)

Originator:

g Statst
447

$147,900,340.00
$147,836,279.26
$330,873.24
$330,729.93
97.74%
100.00%
18.42%
5.420%/5.672%
4.875-6.875%
6moLIBOR: 100.00%
6moLIBOR: 1.998% /2.250%
Semi-Annually: 100.00%
360
359
35
29-Jun-2008

3.000: 0.45%
5.000:92.33%
6.000: 7.22%

1.000: 92.78%
2.000: 7.22%

1.998% /2.250%
11.415% 7 11.668%

78.72%
723
California 60.73%
Virginia 5.78%
Greenpoint 92.33%
Mortgage IT 7.22%
Mortgage IT 0.45%

Iolerances

(+/y 7%
) 7%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps
Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month
Approx.

Approx.
Approx.
Approx.

Approx.
Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.

Approx.
Approx.

Approx.
ADpprox.
Approx.

Advisor immediately .

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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Subgroup Il -1
(Original Balance # | Curr UPB | % Total ;WAC [ FICO."OLTV | Coupon Distribution ~'# '~ Curr UPB % Total ,
50,000 - 50,000 1 4776508! 003! 6.625 739 70.42| |4.875-4.999 | 1 22400000 015
50,001 - 75,000 1! 66,336.99) 004! 6.250| 694 80.00 15.000-5.499 113 38470987.32] 2602
175,001 - 100,000 L 120 1,09616648  074| 6.088| 698 76.86| !5.500-5.999 248] 8347978405  56.47
100,001 -125,000 21| 234738082  159] 5631] 715, 79.85| '6.000 -6.499 | 56| 18578,08512] 1257
125,001 -150,000 19 263574568 1.78] 5.634] 696 77.95/ [6.500 -6.875 | 20| 7,08342277] 479
150,001 - 175,000 32| 5214,44569 353] 5795 713l 79.27| |WtAvg 5.672 1447] 147,836,279.26|  100.00
175,001 - 200,000 2| 4417032823 282 5673]  723] 7970 i ,
'200,001 - 225,000 33| 7,096,206.99 480 5746 716] 7824 S Cure UPB- i OLTV:
1225,001 - 250,000 24]  5704,649.97 386 5596 722] 78.00 147,836,279.26 | 100,00 6672 78.72
250,001 - 275,000 23] 6,026,629.97 408| 5712] 718] 79.59 147,836,279.26 | 10000 56721 723 7872
275,001 -300,000 30, 859052461 581, 5685 _719] 79.95 ; e \, , .
'300,001 - 333,700 25 7,987,697.65 540, 5.718] 720 78.8s| ISimulSeconds . “CurrUPB,. ' % Total', WAC. FICO. OLTV,
1333,701 - 350,000 _ 14| 475744915, 322, 5607, 727 8000 N 30,969,962.99 20.95 5523% 712 7779
&gsq,gm -400,000 51 19,188,766.43 12.98] 5666 722/ 79.24 1Y 358, _116,866,316.27 79.05| 5685 726 78.97
/400,001 -500,000 75 3377148554, 2284 5718 730/ 78.66| | 447| 147,836,279.26| 10000, 5672 723 7872
500,001 - 600,000 38 20,527,449.99]  13.89] 5560/ 721 78.66| .. E—— et N
600,001 - 700,000 19] 1240054999  839] 5666 724, 7755 QriginalLTV . _# [ CurrUPB___ % Total ' WAC__FICO . QLTV:]
'?gqioolvtggo,ooo 5 3,752,200.00 254| 5327 748! 78.35 550.00-50.00 1 209,943.12 0.14; 6.500: 689! §0.00
$00,001 - 1,000,000 1 960,000.00 065 5375 693 8000 120.01-55.00 1) 250,000.00 017, 5250° 738 53.19
1,000,001 - 1,494,500 1 1.494.500.00 To1l 8375 78a 70.00| |55:01-60.00 3 781,716.70 053, 6176 752 §7.74
Avg 330,873 447| 147,836279.26] 10000, 56720 723] 7872 [69.01-65.00 2! 362,00000f  ©024: 5768 741, 6352
_6_§w01 -70.00 141 5,940,949.71 4.023 5.7OOL‘*7741€ 69.36
iCurrent Balance .+ # . Curr UPB % Total | WAGC |FICO .OLTYV | (70.01-75.00 20 8,911,263.23 603! 5535 723 7277
47,765 - 50,000 i 1; 47,765.08 0.03! 6.625 739] 70.42| {75.01 -80.00 4011 130,078,506.50 Uﬂ;ggé 5.672, 722 7972
50,001 - 75,000 I 66,336.99 0.04] 6.250, 694/ 80.00| ;8001 -85.00 2 475,900.00 032! 5995 7341 8500
175,001 - 100,000 12| 1,096,166.48 074} 6088/ 698 76.86; 85.01-90.00 2, 607,500.00 041, 6593, 728 90,00
100,001 -125,000 21 2,347,380.82 1591 5631 715 _79.85 !90.01 -95.00 1 218,500.00 0.15! 5.375}‘ 652 95.00
125,001 -150,000 19! 263574568 178! 5634] 696 77.95 | 447  147,836,279.26 100.00! 5672 723 7872
150,001 -175,000 320 5214445691 353] B.795]  T13] T9.27| it i . o i i i St
175,001 - 200,000 2| 417032823 282] 65673 723 79.70| Combined LTV _ #  CurrUPB. . % Total [WAC FICO  OLTV:
200,001 - 225,000 33 7,096,206.99 480] 5.746] 716, 78.24| [50:00-50.00 1 209,943.12 04| ©.500, 689 50.00
225,001 - 250,000 25| 5937,649.97 402| 5602] 721 78.08| [50.01-55.00 L 250,000.00 017! 5:250; 738 53.19
275,001 -300,000 20| 8,357,524.61 565 5683 720 7995 [60.01-65.00 2 362,000.00 024] 5768 741] 63.52
1300,001 - 333,700 25| 7,987,697.65 540 5718 720 78386| [85:01-70.00 14 5,940,949, 71 402 5700; 741] 6936
1333,701 - 350,000 14| 4,757,449.15 322| 5607| 727 80.00| (70.01-75.00 20 8,911,263.23 6.03| 5535 728 7277
350,001 - 400,000 51 1918876643, 12.98] 5666 722] 7924 |75:01-80.00 401! 130078506 50|  87.99] 5672 722] 79.72
/400,001 - 500,000 75 33,771,48554]  2284) 5718 730 78es| [30.01-85.00 2 475,900.00 032 5895 734| 8500
500,001 600,000 38 20527.449.98]  13.89) 5560 721| 7866 [35:01-90.00 2 607.500.00 041 6593 728 90.00
600,001 -700,000 19| 12,400540.98) 839 5.666| 724] 77.55 [90.01:95.00 1 218,500.00 015 5375 652 9500
700,001 -800,000 5| 3,752,200.00 2541 5327 748 78.35 447| 147836279.26] 100.00 5672 723 78.72
100,001 - 1,000,000 1 960,000.00 085| 5375 693 B80.00| ju-wassaws o ey e
1,000,001 - 1,494,500 1] 1,494,500.00 101l 6375 783 7000 [PropertyType . '# . . CurrUPB . . % Total WAC FICO OLTV.
Avg 330,730 447! 147.836,279.26 100,00 5672 723 7872 H-FAMILY 205 101400837.88| _ 68.60 5674 722 7846
2FAMILY 2 566,650.00 038l 5798 720l 7118
CONDO 58| 15971,846.13 10.80|_5660] _ 729] 79.68
PUD 92| 29,887,94525 2022 5671 725 79.23
447]  147,836,27926]  100.00; 5672 723l 7872




Occupancy Type . #.¢  Curr UPB . % Total JWAC FICO IOLTV.] Index : i o :
INVESTOR | 12| 273338555 1.85] 6.180] _739] 78.81] 6 MONTHLIBOR | 447" 147,836,279.26| 100.00| 5672 723 78.72
'OWNER OCCUPIED _ [432] 144,459124.54]  97.72| 5663 723 78.71 | 447! 147.836,279.26|  100.00| 5672] 723 7872
'SECOND HOME 3 643,769.17 044] 5663 754  80.00 s i e 4 ]
447) 147,836,279.26| 100.00{ 5672 723| 78.72| RateAdjFreq” - #. % Total 'WAC FICO . OLTV |
o « 6 447) 14783627926  100.00 5672 723 7872
\Loan Purpose CurrUPB -+, FICO T OLTV 447]  147836.279.26]  100.00, 5.672. 723 78.72
‘CASH OUT 23,504,584.08 711] 7681 . - R
iPURCHASE 95,604,472.25 64.73] 5689 732] 79.64| Margins o ciii# JPB. v % Total. ' WAC_ / FICO 7 OLTIV:
'REFINANCE 28,637,222.93 1937 5627 705 77.37| {2.250-2.250 1 447,  147,836279.26)  100.00\ 5672  723| 7872
‘ {4470 147836279.26] 100.00! s672] 723 78.72 {4470 147,836279.26] 10000 5672 723 7872
Income-Assets- . . )Curr UPQ : ILife Cap’ w22 curr-UPB” % Total . WAC ’V‘El‘,colfsy'
Employment s Total, Sl hiTEd |9.875-9.999 1 224,000.00" 015/ 4875 773
'FRV e 9| 327097000| 221|6.228/ 750 76.73 [10.000 - 10.499 2 326,500.00; 022] 5.334] 655
Full-Full-Verified 83 19,980,757.56] 13.52/ 5554/ 714] 79.51 110.500 - 10.999 1 117,600.00 008/ 5750, 706/ 80.00
Stated-Full-Verified 1335117,179,851.70 | 79.26! 5.655| 723| 78.67| [11.000 -11.499 | 111 38,144,487.32 25.80, 5280, 727 7843
Stated-Reduced-None 20! 7.40470000| 501)6.021) 740 78.18] [11.500-11.999 | 247! 8336218405  56.39] 5672, 722| 78.82
447.147.836,279.26| 100.00! 5.672! 723! 78.72| i12.000 - 12.499 56 18,578,085,12 1257' 6.146. 724! 78.38
; , - e . 112500 - 12.875 29 7,083,422.77 479) 6588 726/ 79.43
FICO Distribution . .. # = -Curr UPB 1% Total i WAC “FICO OLTY 447/ 147836279.26]  100.00, 56721 723 78.72
'621 - 624 |1 172,000.00 012{ 5000/ 621 80.00
625 - 649 6! 1,157,600.00 078] 5509 641 79.84| iLifeFloor =~ # = otal . ' WAC: ' FICO ' OLTV.
'650 - 674 301 9,008,475.96 6.09| 5674 665/ 78.92| (2.250-2.250 | 447,  147,836,279.26 100.00{ 5672 723/ 7872
‘675 - 699 107} 34,161,065.05| 2311 5602 688 78.47 447]  147,836,279.26 100.00] 6.672! 723l 78.72
700 - 724 '118] 3876895848/ 2622 5758] 712 79.42
725 - 749 | 77) 2548614444  17.24] 5627] 737 7875 NextRate Adjust [ # ' % Total . WAC FICOT.QLTV
750 - 774 70y 2326252137, 1574/ 5701 762, 78,98| [2008-03 1 186,900.00)  0.13; 6.375i 7501' 84.99
775 - 799  31] 1282326396, 867| 5690 785 76.88 2008-04 8 121519857]  082] 6.146] 714 8161
'800 - 810 | 7. 2996250001 203! 5543 804 76.89] |2008-05 1 1,494,500.00} 101} 6.375 783 70.00
447 147,836279.26|  100.00; 5672 723/ 78.72] |2008-06 31 7.54405322|  510| 5809 711 7874
I e N i . 12008-07 1391 130,320,207.47 88.15| 5.632] 723 78.81
©Originai Term | # | Curr UPB_ | % Total | WAC ; FICO | OLTV. | |2008-08 20| 7,075,420.00 479, 6020] 738 _ 78.28
360 - 360 1 447| 147,836,27926]  100.00 5672 723 78.72 447] 147,836,279.26] 100.00' 5672 723 78.72
. | 447]  147,836279.26]  100.00 5.672! 723 78.72
e ] — R "~ linitial Cap . .| #;
IRemaining Term | # © _CurrUPB . % Total - WAC-/FICO | OLTV.! i3.000 4 668,100.00! 045/ 52530 704 84.91
355-360_ 1447, 147.836279.26! 10000 5672 723/ 7872 |5.000 414 136,492,509.26 92.33| 5642] 722 7877
|447] 147,836279.26]  100.00 5672 723 7872 [6.000 29 10,675,670.00 7221 60841 743 77.74
, , - , 447] 14783627926, 10000/ 5672] 723] 7872
{State I # - CurrUPB_.. ) % Total [[WAC [ FICO | OLTV. , ,
California | 215 89783182386 6073 5633 726, 7877 PeriodicCap. . # . _CurrUPB. | % Total  WAC - FICO - OLTV,.
Virginia 23 8,542,235.89 578 5713 714 7882 11.000 | 418 137,160,609.26 9278 5640 722 78.80
'Maryland 22| 6,373,188.95 431 5803] 709 78.64| |2.000 | 20 10,675670.00 722 6.084 743 77.74
Mlinois 23] 6,324,685.70 428 5847, 740 76.78 | 447, 147,836279.26]  100.00, 5672 723 78.72
Arizona_ 15| 547924978 371] 6013 727\ 77.86 , ; 4 ,
Washington 21} 4,491,205.68 304! 5448 7200 7993 10 Term - i# . CurrUPB” - .. % Total ~ WAC ' FICO.: OLTV
‘Nevada 18 4,271,799.97 289| 5686/ 740 80.08| 10 15 3,339,413.48 226 5764] 725| 78.62
.Colorado 17 3,346,304.68 226 5515 713  79.35| 1120 432 144,496,865.78 97.74 5670, 723 7872
‘Florida 1 2,585,119.99 175! 6021 735 80.36[ | 447 147,836,279.26 | 100.00f 5672 723| 7872
Oregon 9 1,921,334.24 1.30) 5443 726 80.00 e e e
Texas 8 1,908,097.78 129, 5590 737| 79.85 PrepayTerm- . # . CurrUPB . . % Total . WAC  FIC
‘Massachusetts 6 1,815,800.00 123! 6.104] 6941 7999 10 341 120,602,150.56 81.58 5669, 725 78,57
iOhio i 10 1,756,469.08 119] 5575 692 77.46; |24 1 104,000.00 007| 5250, 655/ 80.00
<Others> 5 49 9,237,604.66 625! 5668 711 77.64, 136 1011 26,276,728.70 17.77] 5680 718 79.46
‘ | 447]  147,836,279.26 100.00] 5672 723 78.72| (42 . 4 853,400.00 058 5653 708 77.19
447  147,836279.26]  100.00. 5672, 723} 7872
ILoan Type # '~ CurrUPB___ ' % Total  WAC ' FICO , OLTV _
‘Arm 447' 14783627926, 100.00. 5672 723l 7872
| 447|  147.836,279.26] 10000, 5672( 723 78.72




IPPP Description ~ - Curr UPB ./~ % Total ;| WAG- FICO: OLTV |
1% on 100% 9 1,657,277.80 112| 5558 6921 77.31
1% on 80% 4 400,421.06 027| 6.0071 687/ 78.86
12 mos Int on 80% 5 957,400.00 065 5609 702 77.50
'2% on 80% 4 1,722,500.00 117| 5631] 704 77.38
"G mos int on 80% 84 22,496,529.84 15221 5699 7221 79.78
No Prepay 1341 120602,150.56]  81.58] 5669 725 7857
‘ 447! 147 836,279.26 100.00i 5.672 7231 78.72
|PMI Status -
\CurLTV<=80 146,534,379.26 12 5.
'INSURED UNKNOWN 2 607,500.00 04116593} 728
‘GENERAL ELECTRIC 2 47590000 03215995 734
'REPUBLIC MORTGAGE
INSURANCE CO 11 218,500.00, 0.15]5.375/ 652
4471147 836,279.26 | 100.00/ 5.672] 723! 7872
lOriginator [# -~ cCurrUPB . ¥ % Total " WAC /FICO. | OLTV
GREENPOINT ' 414]  136,492,509,26] 92.33] 5642 722] 7877
Mortgage T . 10,675,670.00 7221 6.084] 743 77.74
‘QUICKEN ; 668,100.00 045 52531 704 8491
[a47]  147,836,279.26 100.00] 5.672 723| 7872




CMLTI 2005-5

citigroups

Subgroup II1-4: Collateral Summary
Collateral statistics for the Morigage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 223
Aggregate Original Principal Balance: $88,937,789.00 (/) 7%
Aggregate Current Principal Balance: $88,594,611.32 (+/-) 7%
Average Original Loan Balance: $398,824.17 Approx.
Average Current Loan Balance: $397,285.25 Approx.
Percent of Interest Only Loans: 98.45% Approx.
1* Lien: 100.00%
Percent with Prepayment Penalty: 1.82% Approx.
Wtd. Avg. Net/Gross Coupon: 5.389% /5.641% (+/-) 7 bps
GWAC Range: 4.250-6.125% Approx.
Index: 1viCMT: 93.36% Approx.
6moLLIBOR: 5.08%
1yrLIBOR: 1.56% Approx.
Wtd. Ave. Net/Gross Margin by Index: 1yrCMT: 2.498%/2.750% (+/-) 7 bps
6moL.IBOR: 1.998% / 2.250%
1yrLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Annually: 94.92% Approx.
Semi-Annually: 5.08% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Months to Roll: 118 (+/-) 1 month
Wtd. Avg. Next Change Date: 13-Jul-2015 Approx.
Initial Cap: 5.000: 95.14% Approx.
6.000: 4.86% Approx.
Periodic Cap: 1.000: 0.22% Approx.
2.000: 99.78% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 2.464% /2. 717% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 10.437% / 10.690% (+/-) 7 bps
Wtd. Avg. Original LTV: 68.29% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 722 Approx.
Geographic Distribution: (>5%) California 26.66% Approx.
New York 10.93% Approx.
Maryland 6.56% Approx.
Virginia 6.44% Approx.
Florida 5.61% Approx.
New Jersey 5.03% Approx.
Originator: Wells Fargo 93.36% Approx.
Mortgage IT 4.86% Approx.
National City 1.56% Approx.
Greenpoint 0.22% Approx.

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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3 4 121 7 A £ el A B BB 2 : Ul A

;75,000 - 75,000 1 75,000.00 008 5750 769 5435 '4.250-4.499 534,894 .79

.75,001 - 100,000 3 260,000.00 029 5846 742. 5461 4,500 -4.999 4! 194487452

/100,001 - 125,000 6 706,949.00 080 5829 697. 7262 :5000-5.499 28, 12,362,297.07

125,001 - 150,000 6 867,921.40 098 5711 710 6865 5.500-5.999 163 63,277,708.12

150,001 - 175,000 4 652,500.00 074 5843 764 59.70| 6.000-6.125 27, 10,474,836.82

175,001 - 200,000 15 2877,436.25 325! 5730 749  71.81] ‘WiAvg 5.641 223! 88,594,611.32

200,001 - 225,000 10,  1,872,398.90 211} 5661 737 68.04

225,001 - 250,000 20! 4,785 861.92 540 5675 747 7479 | G ..

250,001 - 275,000 6  1,523857.01 172 5602 718 6536 A 223 88,594,611.32 100.00.  5.641 722 68.29

275,001 - 300,000 10.  2,886,151.32 326, 5687 735 77.88 223 88,594,611.32 100.00  5.641 722 68.29

300,001 - 333,700 15, 478162261 540: 5672 726 7412 ;

'333,701 - 350,000 14! 4835 686.28 546, 5724 764 66.44 Curt.

.350,001 -400,000 17, 6,400,031.23 722 5688 746 74.33 140 55,862,826.48 : : 67.1

1400,001 - 500,000 47, 21,720,228.31 2452 5617. 732, 6808 .Y 83, .32,731,784 84 3695 5634 716! 7031

500,001 - 600,000 24; 13,097,350.94 1478 5551 731 6873 223, 68,594611.32. 100.00 5641 722. 68.29

600,001 - 700,000 5. 3236,841.00 365 5725 669 75.85

700,001 -800,000 7, 5,263,000.00 594 5589 677 64.08 urr UeB .

800,001 -900,000 3 2,558000.00 289 5597 691 54.72 1 477,000.00 :

'900,001 - 1,000,000 9  8819,750.15 996 5651 670, 60.91] 30:01-35.00 4 785,000.00 089 :

11,000,001 - 1,373,125 1 1,373,125.00 155 5.625 695 5493 35.01-40.00 7 2,263,897.29 256 5630 726 36.76

‘Avg 398,824 223 88.594,611.32  100.00 5.841, 722 6820 40.01-45.00 5......3,176,850.00 359 5683 684 42,97
45.01 -50.00 9 4,432,695.04 500 56200 699 4878

'Corrant Balan g ta : 50.01 -55.00 12 6,448, 697.77 728 5673 726/ 5275

§§,doo-5o,ooo 1 39,000.00 004 5625 809, 87.13] :55.01-60.00 14 5,149,138.41 581: 5657 757/ 57860

50,001 - 75,000 1 75,000.00 0.08] 5750 769 5435 60.01-65.00 16 8,500,466.38 959: 5.506 718, 63.19

75,001 - 100,000 3 260,000.00 029 5846 742 5461 [65.01-70.00 25_...10,664,460.42 12.04: 5695  722] 6863

100,001 - 125,000 7 831,949 .00 094. 5817 711, 6922 70.01-75.00 21 9,375,848.11 1058 5.568  702; 73.16

125,001 - 150,000 [5 867,921.40 098 5.711 710. 6865 (75.01-80.00 103 36,044,026.41 40.68: 5.653 729! 79.60

150,001 - 175,000 4 652,500.00 074! 5843 764 59.70| [80.01-85.00 1 197,000.00 022 5750, 788  84.19

175,001 - 200,000 15! 2,877,436.25 325! 5730 749 7181 85.01-90.00 4 936,410.09 1.06: 5940; 701 89.59

200,001 - 225,000 S 1,932398.90 218 5652 738 7021 :90.01-95.00 1 143,321.40 0.16: 5625 664: 95.00

225,001 - 250,000 20f  4,785861.92 540! 5675 747 7479 223  88,594611.32 100.00: 5.641 722 68.29

250,001 -275,000 5 1,299 .857.01 147! 5598 707 6284

275,001 - 300,000 11;  3,186,151.32 360! 5693 740 77.33] £ dLi U

300,001 -333,700 14, 448162261 506! 5667 722 74.26| 28:39-30.00 1 477,000.00 . -

333,701 - 350,000 14. 483568628 546, 5724| 764 6644 30.01-35.00 4 785,000.00 089 5729 768 3169

350,001 - 400,000 17 6,400,031.23 722 5688 746 74.33 35.01 -40.00 7 2,263,897.29 256: 5630 726 36.76

400,001 - 500,000 47, 21,72022831 2452 5617, 732 6806 40.01:45.00 5,....3,176,850.00 359 5863 684 4297

500,001 - 600,000 24 1309735094 1478 5551 731 6873 45.01:-50.00 S....4432695.04 500 9620 699 4878

600,001 -700,000 5 3,236,841.00 365 5725 669 7585 50.01-55.00 12 ...844889777 728 5673 726 5275

700,001 -800,000 7 5,263,000.00 5841 5.589 677. 64.08] 55.01-60.00 14 5,149 138,41 5.81: 5657 757, 57.60

800,001 -900,000 3 2558900.00 289 5597 691 5472/ 60.01-65.00 16 8,500,466.38 959 5506 718  63.19

'900,001 - 1,000,000 9 8,819,750.15 996! 5651 670, 6091 :65.01-70.00 25 10,664,460.42 12.04. 5695 722 68.63

11,000,001 - 1,373,125 1. 1,373,125.00 155 5625 gos 5493 70.01-75.00 21 9,375,848.11 1058 5568 702 73.16

§Av9397,285 223 88,594,611.32 100.00 5.641 722 829 75.01 -80.00 103 36,044,026.41 4068 5653 728 79.60
80.01 -85.00 1 197,000.00 022 5750 788 84.19
85,01 -90.00 4 936,410.09 106, 5940 701 B9.59
90.01 -95.00 1 143,321.40 016, 5625 664 9500

223 88594611.32'  100.00 5641 722 6829




4 FAMILY 178! 73,550,889.68 ) California 42. 23 615,642.66
'2-4FAM 2 729,450.88 082 5957 665 4111 ‘New York 25 9680,375.12
‘co-oP 1 3,871,429.08 437 5750 758 6606 Maryland 16]  5.814,342.21
‘CONDO 26 8,573,041.68 968, 5689, 729, 73.85 Virginia 15 5701,922.42
"PUD 5 1,869,800.00 211: 6.0300 715 74.03| Florida 16.  4,957,405.55
: 2230  88,59461132.  100.00, 5841 722 68.29] New Jersey 9 445327821
S ] v o lilinois 12 3,795498.67

Celipant Curr UPB tal, WAL 0 IOLT Massachusetts 6 3518,127.80
INVESTOR 4 726,700.00 0.82. 588 770 73.93 Washington 9  3,032,420.24
'OWNER OCCUPIED | 198 80,624,159.43 91.00 5637 720 68.19] Georgia o/ 2778257 99
'SECOND HOME 21 724375189 818 5662 742 68.78 Arizona 8 1.847.203.00
223 B88,504,611.32; _ 100.00. 5641 722 68.29 North Carolina 5 1727,250.00
- I — Colorado 6 1,621,900.00
Loar Purpe Curr UPR | ¢ Oregon 5  1580,934.11
:§ASH Ut 55: 23,772,208.98 . . Texas 3 1,483,900.00
,PURCHASE 137 50,488,400.13 56,99 5.631 729 73.76 Delaware 2 1,288 825.61
iREF'NANCE 31 14,334,002.21 16.18: 5642 718 58.51 District of Columbia 3 1,275,068.94
i 223 88,594,611.32 100.00: 5641, 722. 68.29 South Carolina 4 1,255,700.00
P Pennsylvania 4 1,176,297.50
; ; Minnesota 3 1,139,500.00
FullFull-Verified 4920,549 76925 2320 5714 667 7171| [seonsin 2100587630
: <Others> 19; 5744 884.99 .
[Full-Reduced-Full 5 1,749,000.00 197 5866 754 63.86 soa na5e4 61135 15006
‘Full-Stated-Verified 1 42240000 048 5125 668 80.00 L :
‘None-None-None 2 850,000.00. 096 5971 754 59.78 g
{Stated-Fun-Veriﬁed 37 20,309,518.29:  22.92! 5600, 683 63.31 88'94‘611_321 "100.00 _ .
;Stated-Reduced-None 5 1,706,500.00 1.93| 6.074: 689, 73.37 223 88.594,611.32 100.00 5644 722 68.29
Stated-Stated-Verified 12443,007,403.78  48.54 5598, 767  69.04 -
] 22388,594,611.32]  100.00 5641 722 68.29 T T

oo 1 YEAR CMT 82,710,361.32
; B LSRR 1 YEAR LIBOR 3l 1,381.250.00
825 - 649 3 211787500 : '§ MONTH LIBOR 13 4.503,000.00 . :
650 - 674 49 21,524 291.07 2430 5621 667 7030 | 323 6850461132 10000, 5641 722 68.29
1675 - 699 40 19,696,426.89 2223 5711 687 66.19
700 - 724 15 6,561,083.35 741 5670 715 68.03 o 17
725 - 749 14 5239 447.42 591! 5517 739 69.61 4,503,000.00 , _
750 - 774 36 11,654,543.34 1315 5660 764 69.75| 43 210, 84.091,611.32 5495 Eeaal Tool e a6
775 - 799 51.  17,338,565.87 19,57, 5.606. 788 6882 223 88.59461132 10000 5641 722 68.29
800 - 816 15  4,462,378.38 504 5585 807 68.48
223  88594611.32  100.00 56411 722 68.29] | h @ E BE 5o

——— o 2,250 -2.500 16 5,884,250.00 664 5933 718!  68.83
Original] . < 2.501 -2.750 207, 82,710,361.32 93.36 5.620 722, 68.25
1360 - 360 223 88,594611.32 .38a1 722 223 88,594,611.32  100.00 5641, 722  68.29
i 223]  88594611.32. 10000 5641 722 68.29

356 - 360 223; 88,594,611 32 100.00.
2231 88,594,611.32  100.00

21148

1

9.250 -9.499 1 534,894.79
9.500 -9.999 4 1,944 874.52 2.20 .
10.000 - 10.499 28 12,362,297.07 13.95. 5284 723 7111
10.500 - 10,999 156 60,966,708 12 68.82. 5674 7268/ 6744
11.000 - 11.499 2 8,480,336.82 957 6.024 687, 71.87
11.500 - 11.999 7 2,311,000.00 261, 5849 755 86.27
12.000 - 12.125 5 1,984,500.00 225: 6108 696 67.47
: 223 88,594,611.32 100.00. 5641 722 6829
2.250 -2.499 16 5,884,250.00 664 5933 718, 68.83
2.750 -2.750 207 82,710,361.32 93.36: 5.620 722: 6825
223 88,594 611.32 100.00.  5.641 722 68.29




Nex|

'2015-04 6 435462171 492 5662 695 5586
2015-05 3 147064670 166 5671 746 77162
12015-06 108 41,076,13942 4636 5610, 718 70.16
2015-07 92 3699245349 4175 5646 727 67.16
2015-08 14 4,700,750.00 531 5844 731 6938
223 88,594,611.32.  100.00 5641 722 68.29

5,000 211 84289111.32 9514 5624 722  68.38

'6.000 12 4,305,500.00 486 5969 728 66.82
223 88,594,611.32 100.00 5641 722 68.29

1.0 197,500.00
:2.000 222 88,397,111.32
223 88,594,611.32

0 L1 1,373,125.00 155, 5625 695
120 | 222 87,221,486.32 9845 5641 723 6850
i . 223 B88,594,611.32 100.00 5641 722 68.29

Pieg - urr : al . WA €O OLTV |
0 216 86,982,511.32 98.18 5638 721 6817
3 7 1,612,100.00 182 5823 776 7478

; 223 88,594,611.32 100.00. 5.641 722, 6829

pi . pu 0 A XA R b

6 mos int on 80% 7 1,612,100.00 182 5823 776 7478
No Prepay 216 86,982,511.32 98.18. 5.638 721 68.17
223. B88,594,611.32 100.00. 5641 722, ©68.29

:CurlL TV<=80 121887,356,879.83  98.60: 5.638: 722! 67.99
AMERIN GUARANTY CORP 3. 720,571.40 0.81:5.791. 729 8941
TRIAD GUARANTY 1. 283,183.00 0.32.6.125 661 89.03
:REPUBLIC MORTGAGE

'INSURANCE CO 1% 233,977.08 0.26: 5875 695 90.00
| 223 88,594,611.32 100.00: 5641 722 68.29

j I" 47 i i} aX: g sxd AL Y
€GREENP°|NT 1 197,500.00 022 57500 771 67.41
:Mgggage IT 12| 4,305,500.00 486: 5969 728 66.82
‘NATIONAL CITY MORTGA 3! 1,381,250.00 156 5846: 680 75.28
‘WELLS FARGO 1207; 82,710,361.32 93.36: 5620 722 6825
i 1223} 88,594,611.32 100.00: 5.641 722 68.29
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Subgroup III-5: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 188
Aggregate Original Principal Balance: $84,867,917.00 (+-y 7%
Aggregate Current Principal Balance: $84,560,799.71 (+-) 7%
Average Original Loan Balance: $451,425.09 Approx.
Average Current Loan Balance: $449,791.49 Approx.
Percent of Interest Only Loans: 48.88% Approx.
1* Lien: 100.00%
Percent with Prepayment Penalty: 4.71% Approx.
Wtd. Avg. Net/Gross Coupon: 5.506% / 5.759% (+/-) 7 bps
GWAC Range: 4.500-6.500% Approx.
Index: 1yrCMT: 73.37% Approx.
6moLIBOR: 24.90% Approx.
1yrLIBOR: 1.73% Approx.
Wtd. Avg. Net/Gross Margin by Index: 1yrCMT: 2.498% / 2.750% (+/-) 7 bps
6moLIBOR: 1.998% / 2.250% (+/-) 7 bps
1yrLIBOR: 1.998% /2.250% (+/-) 7 bps
Reset Frequency: Annually: 75.10% Approx.
Semi-Annually: 24.90% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) | month
Wtd. Avg. Months to Roli: 119 (+/-) 1 month
Wtd. Avg. Next Change Date: 17-Jun-2015 Approx.
Initial Cap: 5.000: 75.45% Approx.
6.000:24.51% Approx.
Periodic Cap: 1.000: 0.39% Approx.
2.000: 99.61% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 2.364%/2.617% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 10.752% / 11.004% (+/-) 7 bps
Wtd. Avg. Original LTV: 68.87% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 716 Approx.
Geographic Distribution: (>5%) California 58.75% Approx.
New York 8.61% Approx.
New Jersey 5.41% Approx.
Originator: Wells Fargo 73.37% Approx.
Mortgage IT 24.51% Approx.
National City 1.73% Approx.
Greenpoint 0.39% Approx.

Advisor immediately.
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otall WAC | [FICO] [OLTV Eoupond B otal, WA /
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225,001 - 250,000 3 733,900.00 087, 6002 685 63.21 ! tal | (WAC [ FICO
:250,001 - 275,000 6  1579,001.15 187 6,038 719 5961 1 188 84,560,799.71 100.00, 5759 716 6887
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35.01-40.00 4 2613,073.16 300 59120 715/ 37.42
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:300,001 - 333,700 5 1,577,325.00 187 6051, 718 7230 | 188 84,560,799.71 100.00; 5759, 716} 68.87
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L Clthortgage, Inc.

- Master Servicer

Countrywide Home Loans Servicing LP
GMAC Mortgage Corp.
National City Mortgage Co.
Wells Fargo Bank N.A.

Greenpoint Mortgage Funding, Inc.

Servicers

The following is a preliminary Term Sheet. All terms and statements are subject to change.

PN
citigroupl
August 22, 2005

The information herein has been provided solely by Citigroup Global Markets Inc. (“CGMI”) based upon information with respect to the mortgage loans provided by the Originators
and their affiliates. Neither the Depositor, Originators nor any of their affiliates makes any representation as to the accuracy or completeness of the information herein. The
information herein is preliminary and supersedes any prior information and will be superseded by the prospectus supplement and prospectus and by any other information
subsequently filed with the Securities and Exchange Commission (SEC). All assumptions and information in this report reflect CGMI 's judgment as of this date and are subject to
change. All analyses are based on certain assumptions noted herein and different assumptions could yield substantially different results. You are cautioned that there is no universally
accepted method for analyzing financial instruments. You should review the assumptions; there may be differences between these assumptions and your actual business practices.
Further, CGMI does not guarantee any results and there is no guarantee as to the liquidity of the instruments involved in this analysis. The decision to adopt any strategy remains
your responsibility. CGMI (or any of its affiliates) or their officers, directors, analysts or employees may have positions in securities, commodities or derivative instruments thereon
referred to here, and may, as principal or agent, buy or sell such securities, commodities or derivative instruments. In addition, CGMI may make a market in the securities referred to
herein. Neither the information nor the assumptions reflected herein should be construed to be, or constitute, an offer to sell or buy or a solicitation of an offer to sell or buy any
securities, commodities or derivative instruments mentioned herein. No sale of any securities, commodities or derivative instruments should be consummated without the purchaser
first having received a prospectus and prospectus supplement. Finally, CGMI has not addressed the legal, accounting and tax implications of the analysis with respect to you, and
CGMI strongly urges you to seek advice from your counsel, accountant and tax advisor. A final Prospectus and Prospectus Supplement may be obtained by contacting CGMI’s
Mortgage Trading Desk at (212) 723-6217.
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Citigroup Global Markets Inc.

Name:

Telephone:

E-Mail:

Brian Delany

Director, Trading

Sean Duffy

Director, Trading

Pete Steinmetz

Director, Mortgage Finance
Jon Riber

Associate, Morigage Finance

Pavithra Jayaraman
Associate, Mortgage Finance
Scott Schundler

Analyst, Mortgage Finance
Shekhar Shah

Associate, Mortgage Analytics
James Vosotas

Analyst, Morigage Analytics
Daniel King

Analyst, Mortgage Analytics

(212) 7236217
(212) 7236325
(212) 7236391
(212) 7239937
(212) 7236386
(212) 7239568

(212) 723-5386
(212) 723-5293

(212) 7234016

brian.delany@citigroup.com
sean.k.duffy@citigroup.com
peter.d.steinmetz@citigroup.com
jonathan.riber@citigroup.com
pavithra.jayaraman(@citigroup.com
scott.schundler@citigroup.com

shekhar.shah@citigroup.com
james.vosotas@citigroup.com

daniel.a.king@citigroup.com
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Certificates®

Certificates Subgroup Size** (s&]; 72?&511)**
HI-A1 Subgroup -1 (3/6 Hybrid ARMs) $139,131,000 AAA/AAA
II-A2A Subgroup I11-2 (5/1 and 5/6 Hybrid ARMs) $57,558,000 AAA/AAA
M-A2B Subgroup 111-2 (5/1 and 5/6 Hybrid ARMs) $3,557,000 AAA/AAA
1I-A3 Subgroup I11-3 (7/1 and 7/6 Hybrid ARMs) $158,099,000 AAA/AAA
II1-A4 Subgroup 111I-5 (10/1 and 10/6 Hybrid ARMs) $83,722,000 AAA/AAA
[II-p**** Group III Aggregate $100 NR
-R TBD $100 AAA/AAA

**This transaction has three groups of collateral (Group I, Group II and Group III Mortgage Loans). Only the Class IT1I-A
Certificates will be offered.

** The bond sizes are approximate and subject to +/- 5% variance and final rating agency levels.

*** These Classes of Certificates will not be offered.

****The holders of the Class III-P Certificates will be entitled to prepayment charges on the mortgage loans.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 3
Advisor immediately.
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Transaction Overview

Offered Certificates:

Non-Offered Certificates:

Cut-Off Date:
Settlement Date:

1°! Distribution Date:

Depositor:

Lead & Sole Underwriter:

Master Servicer:

Originators:

Servicers:

Trust Administrator:
Paying Agent, Certificate

Registrar and
Authenticating Agent:

Trustee:

The Group III Mortgage
Loans:

Approximately $442,067,100 variable-rate Class I1I-Al, Class 11I-A2A (referred to as the “Super
Senior Certificates™), Class I1I-A2B (referred to as the “Senior Support Certificates™), Class I11-A3, and
Class I11-A4 Certificates (collectively, and including the Class 111-A5 Certificates, are referred to as the
“Class III-A Certificates™), Class III-P Certificates (the “Group III Class P Certificates™) and I1I-R
Certificates (the “Group III Residual Certificates™ and along with the Group 111 Class P Certificates and
the Class III-A Certificates, are referred to as the “Group II1 Senior Certificates™) will be offered. The
Certificates are backed by the Group 111 Mortgage Loans.

The Class I1I-A5 Certificates will not be offered.

The Class I11-B1 through I11-B6 Certificates (collectively referred to as the “Class I1I-B Certificates” or
the “Group III Subordinate Certificates™) will not be offered.

August 1, 2005

On or about August 31, 2005

September 26, 2005
Citigroup Mortgage Loan Trust Inc.

Citigroup Global Markets Inc.
CitiMortgage, Inc.

Countrywide Home Loans, Inc.
National City Mortgage Co.

Wells Fargo Bank N.A.

Mortgage IT

Greenpoint Mortgage Funding, Inc.

Countrywide Home Loans Servicing LP
National City Mortgage Co.

GMAC Mortgage Corporation

Wells Fargo Bank N.A.

Greenpoint Mortgage Funding, Inc.

CitiMortgage, Inc.

Citibank, N.A.

U.S. Bank National Association

The Group III Mortgage Loans are comprised of approximately 1,398 adjustable-rate, first lien, prime
and Alt-A hybrid mortgage loans, with an aggregate scheduled principal balance as of the Cut-off Date
of approximately $552,357,232 (“Mortgage Loans” or “Hybrid ARMs™). The Mortgage Loans are
One-Year CMT, 6Month LIBOR or 12-Month LIBOR indexed and have initial rate adjustments
occurring three, five, seven or ten years after the date of origination.

This page must be accompanied by a disclaimer. I1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 4

Advisor immediately.
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Transaction Overview

Structure:

Pass-Through Rate:

Credit
Enhancement:

Subordination:

Distribution
Priority:

Senior/Subordinate, shifting interest.

For the Class HI-A Certificates, the weighted average of the Net Mortgage Rates (gross mortgage rate less
servicing fee rate and administration fee rate) of the Mortgage Loans in the related subgroup.

For the Class IlI-B Certificates, a per annum rate equal to the weighted average (weighted in proportion to
the results of subtracting from the aggregate principal balance of each Subgroup, the current principal
balance of the related Class 111-A Certificates), of (i) the weighted average of the Net Mortgage Rates of the
Group 1II-1 Mortgage Loans, (ii) the weighted average of the Net Mortgage Rates of the Group I1I-2
Mortgage Loans, (iii) the weighted average of the Net Mortgage Rates of the Group 111-3 Mortgage Loans,
(iv) the weighted average of the Net Mortgage Rates of the Group III-4 Mortgage Loans, and (v) the
weighted average of the Net Mortgage Rates of the Group III-5 Mortgage Loans.

Credit enhancement for the Class III-A Certificates will be provided bty a senior/subordinate, shifting
interest structure. The Class III-B Certificates are subordinate to, and provide credit enhancement for, the
Class I1I-A Certificates. The Super Senior Certificates will also have additional credit enhancement from
the Senior Support Certificates with respect to loss allocation (See “Loss Protection” percentages in the
“Allocation of Losses” section).

Class Ratings (S&P / Fitch) Initial Subordination Percentage*
Class lI-A Certificates AAA/AAA 5.50% (+/- 25bps)

*The credit enhancement levels are preliminary and subject to change based upon the final pool as of the Cut-Off Date
and additional rating agency analysis.

Distributions on the Group III Certificates will be made on the 25™ day of each month (or if such day is not
a business day, the next business day) commencing in September 2005. On each distribution date, the
Paying Agent will first distribute to the Class III-A Certificates relating to each Subgroup the amounts of
interest and principal distributable to them from available funds from that Subgroup. The Paying Agent will
then distribute interest and principal to the Class III-B Certificates from the aggregate remaining available
funds from each all the related Subgroups.

Available Funds:

The distribution to the Certificates, to the extent of related available funds, will generally be made

according to the following priority:

1. Distribution of interest, concurrently, to the holders of the Class III-A Certificates in an amount equal
to the interest accrued at their respective Pass-Through Rates on a pro rata basis;

2. Distribution of principal to the holders of the Class III-A Certificates (and on the first distribution date,
the Class HI-R Certificates), each class’s allocable share of principal; and

3. Distribution of interest sequentially and then distribution of principal sequentially to the Class III-B
Certificates in order of their numerical class designations, beginning with the Class III-B1, until each
Class 11I-B certificate shall have received
(a) Interest at the applicable Pass-Through Rate
(b) Such class’ allocable share of principal

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 5
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Transaction Overview

Allocation of Losses:

Cross
Collateralization:

Unscheduled
Principal:

Realized Losses on the mortgage loans will be allocated to the Class I11-B certificates in order of their reverse
numerical class designations, until the certificate principal balance of each Class III-B certificate has been
reduced to zero. Thereafter, Realized Losses on the mortgage loans will be allocated to the Class HI-A1
Certificates (if the realized loss is on a Group 111-1 Mortgage Loan), Class 111-A2 Certificates (if the realized
loss is on a Group 11I-2 Mortgage Loan), Class 111-A4 Certificates (if the realized loss is on a Group 111-4
Mortgage Loan) and Class III-A5 Certificates (if the realized loss is on a Group I1I-5 Mortgage Loan), or
with respect to Class III-A3A and I1I-A3B Certificates, Realized Losses on the Mortgage Loans will be
allocated to the Senior Support Certificates and then to the Super Senior Certificates (if the realized loss is on
a Group 111-3 Mortgage Loan).

Class Loss Protection (+~ 25 bps)
Super Senior Certificates 11.00%
Senior Support Certificates 5.50%

In certain limited circumstances, certain amounts received on the mortgage loans from one Subgroup will
be used to distribute interest and principal on the unrelated Class I1I-A Certificates.

The Group III Senior Certificates will be entitled to receive 100% of the unscheduled principal on the
Mortgage Loans in the related group through the distribution date in August 2012. After such time the
prepayment percentages for the Class I1I-B Certificates will be as follows:

September 2012 — August 2013 30% of their pro rata share
September 2013 — August 2014 40% of their pro rata share
September 2014 — August 2015 60% of their pro rata share
September 2015 — August 2016 80% of their pro rata share
September 2016 — and after 100% of their pro rata share
Provided that:

@) the aggregate principal balance of the Mortgage Loans 60 days or more delinquent does not
exceed 50% of the aggregate certificate principal balance of the Subordinate Certificates as of
that date; and

(ii) the cumulative realized losses do not exceed the then applicable Trigger Amount.

Notwithstanding the foregoing,

(iii) if on any distribution date before September 2008, the subordinate percentage is equal to or
greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class I-
B certificates will receive 50% of their pro rata share of unscheduled principal from the Group
1 Mortgage Loans; and

(iv) if on any distribution date on or after September 2008, the subordinate percentage is equal to
or greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class
I-B certificates will receive 100% of their pro rata share of unscheduled principal from the
Group I Mortgage Loans.
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Transaction Overview

Trigger Amount:

Call Provision:

P&I Advances:

Compensating
Interest:

Underwriting
Standards:

Legal Structure:

ERISA
Considerations:

SMMEA
Considerations:

Form of
Registration:
Minimum
Denominations:

Realized Losses as 2 % of Initial Sum of the
Certificate Principal Balances of the
Subordinate Certificates

Distribution Date Occurring in the Period:

September 2012 — August 2013 30%
September 2013 — August 2014 35%
September 2014 — August 2015 40%
September 2015 — August 2016 45%
September 2016 — and after 50%

At its option, Citigroup Global Markets Realty Corp. (or if that entity fails to exercise such option, the Master
Servicer) may purchase all of the Group III Mortgage Loans (and related properties acquired on behalf of the
trust) when the Group II1 Mortgage Loans and such properties remaining in the trust have been reduced to less
than 1% of the principal balance of the Group III Mortgage Loans as of the Cut-Off Date. The Class III-A
Certificates and Class I11-B Certificates will be redeemed at par plus accrued interest in order of seniority to the
extent there are sufficient proceeds from such purchase.

The Servicers will be required to advance delinquent payments of principal and interest on the mortgage loans to
the extent such amounts are deemed recoverable. The Servicers will be entitled to be reimbursed for these
advances, and therefore these advances are not a form of credit enhancement.

With respect to each principal prepayment of loans serviced by Countrywide, Greenpoint and GMAC, the
servicer will be obligated to pay up to a maximum amount per month equal to the lesser of one half of (a) one-
twelfth of the product of (i) the servicing fee rate and (ii) the stated principal balance of such mortgage loans, or
(b) the aggregate servicing fee rate actually received for such month for the Mortgage Loans.

With respect to each principal prepayment of loans serviced by National City Mortgage Co. and Wells Fargo
Bank, the servicer will be obligated to pay an amount which, when added to all amounts allocable to interest
received in connection with the principal prepayment, equals one month's interest on the amount of principal so
prepaid at the applicable mortgage loan remittance rate.

The Mortgage Loans were underwritten to the guidelines of the originators as more fully described in the
prospectus supplement.

Designated portions of the trust will be established as one or more REMICs for federal income tax purposes.
The Class III-A Certificates are expected to be ERISA eligible as of the Closing Date. However, prospective
investors should consult with their counsel with respect to the consequences under ERISA and the Internal

Revenue Code of an ERISA Plan’s acquisition and ownership of the Offered Certificates.

The Class III-A Certificates are expected to constitute “mortgage related securities” for purposes of the
Secondary Mortgage Market Enhancement Act of 1984 (SMMEA).

The Class 11I-A Certificates will be issued in book-entry formthrough DTC.

The Class III-A Certificates will be issued with a minimum denomination of $100,000 with incremental
denominations of $1.
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Subgroup HI-1: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1% Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Witd. Avg. Net/Gross Margin by Index:
Reset Frequenecy:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate:
Wtd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Original LTV:
Wtd. Avg. Borrower FICO: (F1ICO>0)

Geographic Distribution: (>5%)

Originator:

Summa tatistic,
443

$147,232,240.00
$147,228,543.94
$332,352.69
$332,344.34
97.73%
100.00%
18.50%

5.422% /5.674%
5.000-6.875%
6moLIBOR: 100.00%
6moLIBOR: 1.998% /2.250%
Semi-Annually: 100.00%
360
359
35
30-Jun-2008

5.000: 92.75%
6.000: 7.25%

1.000: 92.75%
2.000: 7.25%

1.998% /2.250%
11.422% / 11.674%

78.69%
723
California 60.98%
Virginia 5.84%
Greenpoint 92.75%
Mortgage IT 7.25%

Tolerances

(+-) 7%
(+-) 7%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps

Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month
Approx.

Approx.
Approx.

Approx.
Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.

Approx.
Approx.

Approx.
Approx.

Adpvisor immediately.
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Subgroup Il -1

Origin % CurrurB | [P Total) WAG |[FICO [OLTY.| Coupon Distr W cinwipa

'50,000 - 50,000 1 47,765.08 003 6.625 739 70.42] !5.000-5.499 111 38,146,369.99

50,001 - 75,000 1 66,400.00 005 6.250 694 80.00 '5.500 -5.999 247 83 420,238.89

75,001 - 100,000 120 1,096,300.00 074 65.088 698 76.86 16.000 -6.499 56 18,578,369.99

100,001 - 125,000 19, 2,122,040.00 144, 5644, 719 79.84| 6.500 -6.875 29 708356507

125,001 - 150,000 19! 2636,100.00 179 5634 696 77.95] ‘WiAvg 5.674 443 147,228,543.94

150,001 -175,000 32 521454999 354 5795 713

175,001 -200,000 2 4,170,800.00 283 5673 723

1200,001 - 225,000 31 6,654,099.99 452 5787 716

225,001 - 250,000 24 5704,649.99 387 5596 722

250,001 -275,000 23, 6,026,650.00 409 5712 718

275,001 -300,000 30! 8,646,250.00 587 5686 719 79.95 W . s p Total L

300,001 -333,700 25 7,987,699.99 543 5718 720, 7888 N 88 30,753,478.91 20.89; 5624 713 77.67

333,701 -350,000 14, 4,757,600.00 323 5607 727 80.00] Y 3585, 116,475,065.03 7911 5687 726 7896

1350,001 - 400,000 511 19,189,450.00 13,03 5.666 722 79.24 443. 147228 543.94 100.00: 5.674: 723 78.69

1400,001 - 500,000 75 33772,88890 2294 5718 730! 78.66

500,001 - 600,000 38 20,528,050.00 13.94 5560 721 78.66| nabh; Bl A Tok AC [EICO. | OL

500,001 -700,000 197 12,400,550.00 842 5666, 724! 7755 50.00-50.00 1 210,000.00 014  6500. 683 50.00

700,001 -800,000 5 3,752,200.00 255 5327 748 7835 50.01-55.00 1 250,000.00 017 §5.250 738 5319

900’001 -1,000,000 1 960,000.00 065 5375 893 80.00 55.01 -60.00 3 782,000.00 053 6.176 752 57.74

%110991001'114,9.4):500 1 1,494 500.00 1.02; 6.375 783 7000 .60.01-65.00 2 362,000.00 025 5768 741, 63.52

'Avg 332,353 443 14722854394 100,000 5674 723 7869 65:01:-70.00 14 5,941,100.00 404 5700 741 6936
70.01 -75.00 20 8,911,263.99 605 5535 723 7277

Currs . 1 4] 75.01 -80.00 398  129,688,779.95 88.09. 56731 7221 7971

147,765 - 50,000 1 47,765.08 80.01 -85.00 2 475,900.00 032 5995 734  85.00

f50,001-75,ooo 1 66,400.00 0.05 6.250 694: 80.00, 85.01-90.00 2 607,500.00 041 6.593 728:  90.00

75,001 - 100,000 12 1,096,300.00 0.74. 6088 698 76.86| ! 443 14722854394 100.00] 5.674; 723/ 78.69

100,001 - 125,000 19 2122,040.00 144! 5644 719 79.84

125,001 - 150,000 19°  2636,100.00 179, 5634 696 77.95| ! X

150,001 - 175,000 32 521454999 354 5795 713 7927, 50.00-50.00 1 :

175,001 -200,000 22 4,170,800.00 283 5673 723 79.70; :50.01-55.00 1 250,000.00 017, 5250 _ 739, 53.19

;zmgg,oo1 -225,000 31 6,654,099.99 452! 5787 7161 77.63 55.01 -60.00 3 782,000.00 053 6.176 752 57.74

225,001 - 250,000 24 5,704,649.99 387 5.596 722 78.00 60.01 -65.00 2 362,000.00 025 5768 7417 6352

250,001 -275,000 23 6,026,650.00 409 5712 719) 7959 ,85.01-70.00 14 5,941,100.00 404 5700 741 6936

275,001 - 300,000 30 8,646,250.00 587 5.686 718, 79.95 70.01 -75.00 20 8,911,263.99 6.05. 5535 723 7277

300,001 -333,700 25 7,087,699.99 543" 5718 720 78.86 75.01 -80.00 398 129,688,779.95 88.09: 5673 722; 79.71

333,701 - 350,000 141 4757,600.00 323 5607 727 8000, 80.01-85.00 2 475,900.00 032 5995 734 8500

350,001 - 400,000 511 19.189,450.00:  13.03 5666 722 79.24 85.01-90.00 2 £07,500.00 041: 6593 728  90.00

400,001 - 500,000 75! 33772,888.90. 2294 5718 730 7866 443] 14722854364,  100.00 5674 723 7869

500,001 - 600,000 38 20,528,050.00 13.94 5560 721 78.68| mm _

:600,001 -700,000 19 12,400,550.00 842 5666 724 7155 @& 2YP .

700,001 - 800,000 5 375220000 255 5327. 748 7835 1FAMLY 292, 100,963,383.95

'900,001 - 1,000,000 1 960,000.00 085 5375 693 8000 2FAMILY 2 566,650.00 038 579 729 T1.18

1,000,001 - 1,494,500 p 1 494.500.00 102 6375 783 7000 (CONDO 570 15754 719.99 10.70] 56684, 730, 7946

'Avg 332,344 443 14722854394  100.00 5674 723 78.69] PUD 92! ...29,943,790.00 2034 5872 725 79.23

443 14722854394  100.00; 5674i 7231 78.69




'INVESTOR 12 273394001 186 6180 739 78.81 /6 MONTHLIBOR | 443 147.228543.94: 10000 5674 723 7869
OWNER OCCUPIED 428 14385068393  97.71 5665 723 7868 443 147.22854394) 10000, 5674 723 78.69
SECOND HOME 3 643,920.00 044 5663 754 80.00 ,
‘443 14722854394 100.00 5.674 723 78.69 CuretiPE | A Total )
6 443 14722854394]  100.00
1oan Purp 1 W 4 1 443 147,028 .543.94 100.00
CASH OUT 68 23505498 85 1597 5660 711, 7661
PURCHASE 281  95534,129.99 6489 5690 732 7961 Mamgn
REFINANCE 94 28.188,915.06 1915 5633 705 77.33| 2.250-2.250
i 443 14722854394 100.000 5.674 723 78.69 |

| CunupB

Employine '11.000 - 11.499 111 38,146,369.99
‘FullFull-Verified 79: 19,314,009.899: 1312 5565 714: 79.32] .14.500 - 11.999 247 83,420,238.89
;FuII-Reduced-FuII 9 3,270,970.00 2221 6228 750 76.73 12.000 - 12.499 56 18,578,369.99
‘Stated-Full-Verified 335:117,238,863.95 79.63; 5655 723 78.67{ 12,500 -12.875 29 7,083,565.07
‘Stated-Reduced-None 200 740470000 503 6.021 740 7818 443 147,228 54394
] 443147,228 543.94; 100.00: 5.674; 723 7869

1 -

i 443 147,28,543.945

‘621 - 624 172,000. .000 80.00 ., 443 14722854394  100.00; 5674 723] 7869
625 - 649 6 1,157,600.00 079° 5509 641 79.84

650 - 674 28 8,682,100.00 590 5687, 666 78.50 urr Up

675 - 699 107  34,161,968.87 2320 5602 688 7847 186,900.00

700 - 724 117, 38,708,390.01 2629 5758 712 79.42| 2008-04 3 1,215,690.01

725 - 749 771 25,487,265.08 17.31. 5.627 737 78.75| 12008-05 1 1,494,500.00

750 - 774 69  23038,819.99 1565/ 5708 762 78.97] :2008-06 27 6876,018.85

775 -799 31 12,824,149.99 871 5690, 785 76.88 12008-07 391 130,380,015.08

800 - 810 7. 2.996,250.00 204 5543 804 7689 2008-08 20 7,075,420.00

| 443 147228543.94| 100.00] 5.674] 723 78.89 443 147,228,543.94

147,228,543.94 5.000 414 136,552,873.94
147,228,543.94 6.000 29 10,675,670.00
443, 147,228,543.94

443 14722854394  100.00 5.674 723 78,69
1443 147,22854394  100.00 5674 723 7869
; 2.000 29 10,675,670.00 726 6084 743 7774

Stak i P : , 443 147,228.543.94 100.00 5674 723 7869
California 215 89,785,399.98 6098 5633 726 7877
Virginia 2 8,597,298.90 584 5713 714 7883 401 % al L WAC
lllinois 23 6,324,950.00 430 5847 740, 7678 0O 15 3,341,910.01 227 5764 725, 7862
‘Maryland 21 6,150,140.00 418 5837, 706 78.59] (120 428 143,886,633.93 97.73. 5672 723, 7869
Arizona 15 5,479,350.00 372 6013 727 7786 443 147,228 543.94 100.00.  5.674 723, 78.69
Washington 21 4 491,350.00 305 5448 720 79931
Nevada 18 4,271,800.00 290 5686 740 80.08| Pre : ' . VAC | FICO.
Colorado 17 3,346,600.00 227 5515 713 7935 0O 337 ..119,993,808.88 81.50 5671 7251 | 78.53
Florida 11 2,585,120.00 176 6.021 735 80.36 24 1 104,000.00 0.07. 5.250 655 80.00

2] 1,921,500.00 131 5443 726. 80.00] .36 101 26,277,335.06 17.85; 5.690 719 79.486
: 8 1,908,700.00 130 5590, 737 7985 42 4 853,400.00 058 5653 708 77.19
:Massachusetts 6 1,815,800.00 123, 6104, 694 7999 443; 147,228 543.94 100.00 5674 723, 7869
Ohio 10 1,756,550.00 119 5575, 692 77.46
<Others> 45 8,793,985.06 597 5680 713 77.15

443 147,228 543.94 100.00: 5674 723 7869

147,208 543.94 ) 674
443 147,228,543.94 100.00 5674 723




1% on 100% 9 1,657,350.00 .

‘1% on 80% 4 400,565.08 0.27. 6.007 687 7886
‘2 mos int on 80% 5 957,400.00 065! 5609 702 77.50
‘2% on 80% 4 1,722,500.00 117, 5631 704 77.38
'6 mos int on 80% 84, 22496,919.98 1528 5699 722 79.78
No Prepay 337: 119,993,808.88 8150 5671 725 78.53
j 443 14722854384  100.00. 5674 723, 78.69

PMI Stat Cury, Total
'CurL.Tv<=80 438 146,145,143.94 99.26
‘INSURED-UNKNOWN 2 607,500.00 0.41
/GENERAL ELECTRIC 2 475,900.00 0.32
1443 147,228,543.94 100.00

Griginator

'GREENPOINT = 414 136,552,873.94
{Mortgage IT 29 10,675,670.00
1 443 147,228,543.94




citigroupl

CMLTI 2005-5
Subgroup HI-2: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 217
Aggregate Original Principal Balance: $64,672,282.00 (+-) 7%
Aggregate Current Principal Balance: $64,672,281.95 ) 7%
Average Original Loan Balance: $298,028.95 Approx.
Average Current Loan Balance: $298,028.95 Approx.
Percent of Interest Only Loans: 94.91% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 30.14% Approx.
Wtd. Avg. Net/Gross Coupon: 5.668%/ 5.921% (+/-) 7 bps
GWAC Range: 5.125-6.875% Approx.
Index: 6moLIBOR: 98.71% Approx.
1yrLIBOR: 1.29% Approx.
Wtd. Avg. Net/Gross Margin by Index: 6moLIBOR: 1.998% /2.250% (+/-) 7 bps
1yrLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Semi-Annually: 98.71% Approx.
Annually: 1.29% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Ave. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Roll: 59 (+/-) 1 month
Wtd. Avg. Next Change Date: 10-Jul-2010 Approx.
Initial Cap: 5.000: 64.41% Approx.
6.000: 35.59% Approx.
Periodic Cap: 1.000: 63.12% Approx.
2.000: 36.88% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 1.998% / 2.250% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.024% /11.277% (+/-) 7 bps
Wtd. Avg. Original LTV: 78.52% - Approx.
Wtd. Avg. Borrower F1CO: (FICO>0) 719 Approx.
Geographic Distribution: (>5%) California 50.17% Approx.
Arizona 6.18% Approx.
Virginia 5.66% Approx.
Originator: Greenpoint 63.12% Approx.
Mortgage IT 36.88% Approx.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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51,000 - 75,000

6 336,800.00

CMLTI 2005-5

p lll-2

6.303 7066/ 1 . v
75,001 - 100,000 5 439,999 99 068 6013 763 79.99 217 64,672,281.95 100.00.  5.921 719, 78.52
'100,001 - 125,000 g/ 1,013,800.00 157 5857 732 7847
125,001 - 150,000 12! 1656,649.99 256 5953 718 77.51 i FrUPE % 1o
:150,001 - 175,000 16! 2608,500.00 403 5826 711 7903 N 67 19,724,200.00
175,001 -200,000 161 3,031,199.99 469 5955 700 73.62 Y 150, 44,948 081.95
‘200,001 - 225,000 200 4,261,034.00 659: 5777 715 76.23 217 64,672,281.95
225,001 -250,000 131 3,107,000.00 480: 5994 706 7537
250,001 - 275,000 17, 4427,599.99 685 5717, 734 7766 &ain
275,001 - 300,000 8  2285100.00 353 5826/ 718 8127/ 16.88-20.00 1 54,000.00
'300,001 -333,700 16! 5049,200.00 781 5852 714 7864] 35.01-40.00 2 434,200.00
'333,701 - 350,000 7,  2,383,650.00 369 5911 713 79.74] 145.01-50.00 1 260,000.00
'350,001 - 400,000 25! 9,329 348 00 1443 6.0200 729 7911 55.01-60.00 3 549,000.00
400,001 - 500,000 24i  10,802,349.99 16.70. 5868 722 79.94| 160.01-65.00 5 1,173,900.00
:500,001 - 600,000 15! 8198,850.00 1268 5999 724 7977/ 65.01-70.00 S 1,650,000.00
600,001 -700,000 5! 3,242000.00 501 6082 705 77.33| .70.01-75.00 9 2,411,650.00
{700,001 - 800,000 2! 1,551,200.00 240 6239 720 80.00] .75.01-80.00 186 57,042,731.95
:900,001 - 948,000 1 948 000.00 147 5750 703/ 8000 80.01-85.00 3 461,650.00
'Avg 298,029 2171 64,672,281.95  100.00 5921 713, 7852 .90.01-95.00 2 635,150.00
217 64,672,281.95
51,000 - 75,000 6 336,800.00 052] 6303 716 7068 Gombined 1
75,001 - 100,000 5 439.999.99 068 6.013 763 7999 :16.88 -20.00 1 54,000.00
100,001 - 125,000 9 1,013,800.00 1571 5857 732 7847] 35.01-40.00 2 434,200.00
125,001 -150,000 12.  1,656,649.99 256; 5953, 718 77.51] 14501-50.00 1 260,000.00
150,001 - 175,000 16 2608,500.00 403! 5826 711  79.03] 55.01-60.00 3 549,000.00
175,001 - 200,000 16 3,031,199.99 469 5955 700 7362 60.01-65.00 5 1,173,900.00
200,001 -225,000 20:  4,261,034.00 659! 5777, 715 76.23| 165.01-70.00 5 1,650,000.00
(225,001 - 250,000 13! 3,107,000.00 480! 5894 706 7537 :70.01-75.00 9 2411,850.00
1250,001 - 275,000 17,  4,427,599.99 685! 5717, 734 77.66/ .75.01-80.00 186; 57,042,731.95
275,001 - 300,000 8 228510000 353 5826 718 8127 (80.01-8500 3 461,650.00
300,001 -333,700 16:  5049,200.00 781 5852 714 7864 (90.01-95.00 2 635,150.00
333,701 - 350,000 7. 2,383,650.00 369 5911 713 79.74 217:  64,672,281.95
350,001 - 400,000 25 932934800 1443 6020 728 7911
:400,001 - 500,000 24 10,802,349.99 16.70. 5868 722 7994 HAepenty ur UPE
500,001 - 600,000 15 8,198,850.00 1268 5999 724 7977, 1FAMILY 124, 37,287,991.96
600,001 -700,000 5 324200000 501, 6082 705 7733 2FAMILY 3 644,450.00
700,001 -800,000 2. 1,551,200.00 240 6239 7200 80.00 CONDO 32, ..9344,199.99
800,001 -948,000 1 948,000.00 147 5750 703 8000/ PYD 5% .17,116,84000
Avg 298,029 217 64,672,281.95  100.00. 5921 718 7852 JOWNHOUSE 2 278,800.00
217, 64,672,281.95
'5.125 -5.499 2! 5739992.00 888 5.316] 729 7391 CUDAIK 414 , GO
'5.500 -5.999 105! 31299639.99 4840 5731, 722 7845 [NVESTOR 2. ...3:437,900.00 : : 748
f6.000-6.499 68: 21,138,749.98 3269 6.166 711 79.15 OWNER OCCUPIED 197 61,234,381.95 94.68. 5922 718 78.78
'6.500 -6.875 22 6,493 899.98 10.04 6.570. 723 80.89 217 64,672,281.95| 100.00 5921 718 7852
‘WitAvg 5.921 217, 64,672.281.95  100.00 5.921: 719! 78.52



CASH ouTt 56 16,315,400.00 2523 5885 703 74861 6 215 63,840, 381.95 98.71. 5.927 719: 78.50
PURCHASE 133!  41,595,881.96 64.32: 5935 730 8006, .12 2 831,900.00 1.29: 5426 746 80.00
'REFINANCE 28 6,760,999 99 10.45 5897 696  78.50{ | 217 64,672,281.95: 100.00: 5.921 719.  78.52
| 217, 64,672,281.95 100.00 5.921 719

17 64, 672 281 95 100. oo
7 otal 7 217.  64,672,281.95 100.00
Full-FuII-Venf‘ed 34 8280100 oo 12.80! 6.054 685 7B.56
[Fuli-Reduced-Full 31! 7,399940.00. 11.44 5734 718 79.36 1 - al |
‘None None-None 6 1,448,300.00 224 5780 727 70.73] 10.125 - 10499 8 2 485,400.00 384 5318 724 80.00
:None-Reduced-Full 7. 1,728,850.00 267 5876 738 73.64] 110.500 - 10.999 65  21,097,441.99 3262 5742 721 78.70
‘Stated-Full-Venfied 92:32,542 99195, 50.32 5.928] 723! 79.15 111.000 - 11.499 56 16,762,141.98 2592, 5998 714 77.22
: 47.13,272,100.00; 2052 11.500 - 11.999 53,  14,766,797.98 2283l 5974 7200 7853
{ 21764,672,281.95 100.00 12.000 - 12.499 2 7,631,200.00 11.80; 6.171 7168 79.17
. 12.500 - 12.625 9 1,929,300.00 298, 6586 755 8332
ol A . : GO OLY 217 64,672.281.95 100.00; 5.921 718 78.52
627 - 649 7. 1,934,400.00 299 6160 636 77.72
/650 - 674 20 5430,300.00 840 6096 667 7517 . . Curt e ofal IAC
‘675 - 699 52: 15 502,349 99 2397 5893 688 79.21 2250 2250 . 217 64,672,281.95 100.00  5.921 719 7852
700 - 724 44 14,768,499.99 2284 5916  710. 7875 i 217 64,672,281.95 100.00  5.921 719, 7852
725 - 749 37 10,331,940.00 1598 5767 737 771.37
750 - 774 33, 995219998 1539 6.013 760 B0.17 cUpPB Y Total D OLTV |
775 - 799 2 6,212,591.99 961, 5913 787 79.84] 2010-02 1 255,999.99 0.40 752 80.00
800 - 813 2 540,000.00 0.83 5569 811 65.56 2010-05 1 180,150.00 0.28 735, 79.98
217, 64,672,281.85 100.00. 5921 719 7852 :2010-06 8 1,904,191.95 2.94 733 79.83
119 40,032,750.00 61.90 715 79.01
% 88: 22299 190.00 34.48 725  77.50
64, 672 281.95 . ) 78,52 217 64,672,281.95 _ 100.00 719, 7852
217, 64,672,281.95 100.00; 5.921 7190 78.52

64,672,281.95

100.00

41,654 99195

89

23,017,290.00

64,672,281.95

100.00

217

64,672,281.95

California 32,445,541.99 . 40,823,091.95 i .
Arizona 16 3,999,800.00 6.18 91 23,849,190.00 36.88 5864 726! 7766
Virginia 12 3,657,250.00 566 217, 64,672,281.95 100.00; 5.921 718 7852
‘Washington 1 2,950,042.00 456
‘Nevada 9 2,296,998.00 355 ur P
:Oregon 9 2,255,949.99 349 6. ) 3,290,182.00 . .
'Maryland 9 2,208,400.00 341 6.030 714 7967 120 207 61,382,089.95 9491, 5912 718, 7853
Colorado 8 2,144,899.99 332! 5761 721 78.75 217 64,672,281.95 100.00;  5.921 719 78.52
Florida 10 1,990,600.00 308. 5.908 729 8198
Pennsylvania 4 1,851,400.00 2861 6263 736 7898 B 1 %l AC ' FICO -
New York 5 1,824,000.00 282, 6.201 674 7827 0 144]  45182,191.96 69.86. 5.978 7200 78.74
Minnesota 5 1,511,350.00 234! 6.092 690 7449 36 72¢ 19,297,389.98 29.84 5.791 718 77.99
IMinois 7 1,472,800.00 2281 6.049 756 79.71| 42 1 192,700.00 0.30: 5.375 687; 7999
Georgia 5 795,100.00 123! 5841 708 80.00 217 64,672,281.95 100.00; 5.921 719 78.52
<Others> 2 3,268,149.98 5.05; 6.227 699 - o
i 217 64,672,281.95 100.00! 5.921 719 oot IWACUIEICD
1% on 100% 4 720 aoo oo 111 5914  710: 67.54
i | Currl T A / 1% on 80% 1 112,000.00 017 57500 735 79.43
Arm 217 64,672,281.95 100.00 5921 71¢ 7852 |2 mos int on 80% 3 506,300.00 078 5566 705 80.00
217 64,672,281.95 100.000 5.921 7186 78521 2% on 80% 1 264,000.00 041 5.500 721: 80.00
6 mos int on 100% 3 378,400.00 059 6042, 666, 7269
] AC. FICO X 6 mos int on 80% 61 17,508,589.99 2707 5787 720 78.48
1 YEAR LIBOR 2 831 goo 00 129! 5426 746, 80.00] No Prepay 144 45,182,191.96 69.86 5.978  720° 78.74
6 MONTH LIBOR 215, 63,840,381.95 9871 5927 719 78.50 217 64,672,281.95  100.00: 5.921. 718 78.52
2170 64,672,28195  100.00; 5921, 719 7852




Curl TV<=80

63,575,481.95 98.30 5910
mgs;ﬁagé GUARANTY 1/ 359,650.000 0.56; 6.625 786 83.64
UNITED GUARANTY CORP 11 359,650.00: 056 6.625 759 93.42
‘GENERAL ELECTRIC 2. 326500.00 050) 6.309° 768 93.44
‘RADIAN 1, 5100000 008 6625 760 85.00
217.64,672,281.95 100.00] 5.9211 719! 78.52

;GREENPOlNT 126 40,823,091.95 6312 5954 71580 79.03
‘Mortgage IT 91, 23,849,190.00 3688 5864 726 77.66
217 64,672,281.95: 100.00:  5.921 719 78.52
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Subgroup III-3: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1% Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon*:
GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index*:

Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate*:

Wtd. Avg. Maximum Mortgage Net/Gross Rate*:

Wtd. Avg. Original LTV:

Wtd. Avg. Borrower FICO: (FICO>0)
Geographic Distribution: (>5%)

Originator:

S Statisti

327
$167,318,998.29
$167,300,995.56

$511,678.89
$511,623.84
87.19%
100.00%
2.63%
5.403%/5.657%
4.750-7.250%

1yrLIBOR: 90.66%
6moLIBOR: 9.34%

1vrLIBOR: 1.909% /2.248%
6mol.IBOR: 1.998% / 2.250%

Annually: 90.66%

Semi-Annually: 9.34%

360
359
83
18-Jul-2012

2.000: 0.67%
5.000: 93.60%
5.125: 0.24%
6.000: 5.50%

1.000: 3.53%
2.000: 96.47%

1.923%/2.253%
10.409% /10.739%
72.95%

743
California
Virginia
New Jersey

Maryland

Countrywide

National City
Mortgage IT
Greenpoint

41.92%
9.99%
5.69%
5.33%

60.35%
29.88%
6.20%
3.53%

Tolerances

) T%
+-) 7%
Approx.
Approx.

Approx.

Approx.
(+/-} 7 bps
Approx.

Approx.
Approx.

(+/-) 7 bps
(+/-) 7 bps

Approx.
Approx.

(+/-) 1 month
{(#/-) 1 month

Approx.

Approx.
Approx.
Approx.
Approx.

Approx.
Approx.

(+/-) 7 bps
(+/~) 7 bps
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.

* For all loans serviced by Countrywide in Subgroup II1-3, servicing fees will step-up from an initial 25 bps to

37.5 bps 84 months after origination

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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Subgroup lll-3

1% Total. WAC FiIGO.

‘86,000 - 100,000 2 180,400.00 6.012. 707 64.03] 4.750-4.999 1 025 4750 749
1100,001 - 125,000 1 102,400.00 006 6.000 711 80.00| 5.000-5.499 73 4080543895 2439 5301 760 72.93
(125,001 - 150,000 4 538,600.00 032! 5481 755 7431 5.500-5.999 215 107,485,919.16 64.25' 5686 739 71,89
1150,001 - 175,000 4 675,744.00 040! 5748 735 8161 6.000 -6.499 30 14,298,687.45 855 6124 725 7853
75,001 - 200,000 5 936,200.00 0.56! 5545 742 5945 6,500 -6.999 6 2774,900.00 | 6629 705 80.38
00,001 - 225,000 7. 153262212 092 5765 732 69.55 7.000-7.250 2 1,521,050.00 7.250. 729 80.85
225,001 - 250,000 11 2,664,917.45 159 5644 744 63.19] WtAvg 5.657 327 167,300,995.56 | 5657, 743 7295
,001 -275,000 9. 2371,080.00 142! 5721, 723 7562
275,001 - 300,000 7. 2032,560.01 121 5752, 740. 73.56
,001 - 333,700 10 3,154,300.71 189i 5515 735 7372
333,701 - 350,000 2 686,900.00 041, 5628 703 87.44 167,300,995.56
0,001 - 400,000 41] 1562322645 934, 5708 736 74.87 -
:400,001 - 500,000 88 40,069,722.51 2395 5670 745 7396 ure LIPE :
:500,001 - 600,000 50, 27,757,523.71 16.59: 5617 741 74211 N 198; 102,597 994.55 : 863, :
1600,001 - 700,000 42 26,926,340.00 16.090 5667 745 7362 Y 129, .64,703,001.01 3867: 5648 739 7355
700,001 - 800,000 15 11,044,807.00 660 5679 747 7683 327! 167,300,895.56!  100.00° 5.657: 743 72.95
800,001 - 800,000 11 9,442 540,60 564' 5653 738 73.39] . e .
900,001 - 1,000,000 9,  8697,113.00 520, 5804 719, 7414 %G e .
11,000,001 - 1,500,000 | 7.  9,271,499.00 554| 5484 770 6153 21.90-25.00 1 361,300.00 02 5625 778 2190
1,500,001 - 1,999,999 23592499 00 215 5584 760 61.12| 25.01-30.00 3 1,140,000.00 068 5682 743 29.14
Avg 511,679 327, 167,300,995.56.  100.00 5657 743 7295 [3%:01-40.00 ! $70,000.00 034 5500 701 3800
40.01 -45.00 4 2,147,000.00 128 5696/ 764 4330
| “ 18 6 0L 45.01 -50.00 6 2,309,454 00 138, 5457 743  47.93
86,000 - 100,000 2 180,400.00 011 6.012 707 6403 :50.01-55.00 1 8,943,549.22 535 5527 765 5292
100,001 - 125,000 1 102,400.00 0.06 6,000 711 80.00{ :55.01-60.00 12 4,943,525.33 295: 58625 741, 5787
125,001 - 150,000 4 538,600.00 032 5481 755 74.31] 160.01-65.00 25 12,493,173.96 7.47. 5549 752, 6298
4 675,744.00 0.40: 5.748 735: 81.61| 65.01-70.00 3 17,268,875.7S 10.32; 5.669 739 6834
5 936,200.00 056 5545 742: 5945 (70.01-75.00 38 21,456,891.98 12.83. 5614 739 7347
'399@01.225,000 7 1,532,622.12 0.92: 5765 732 6955 (75.01-80.00 189 93,243,849 .57 5573: 5679 741 79.59
225,001 - 250,000 11 2,664,917.45 159 5644; 744 63.19, :80.01-85.00 1 707,750.00 042: 7.250 682, 8182
250,001 - 275,000 9 2,371,080.00 142 5721 723 75621 85.01-90.00 3 938,375.71 056: 5920 761 88.06
275,001 - 300,000 7:  2032560.01 121; 5752 740° 7356/ 90.01-94.99 2 777,250.00 046 6240 740 9494
300,001 - 333,700 10, 3,154,300.71 189 5515 735 7372 327 167,300,995.56 100.00{ 5.857; 743, 7295
333,701 - 350,000 2 686,900.00 041 5628 703 67.44| .. . I
350,001 -400,000 41, 15623,226.45 934 5708 736 74.87 MRmBlued . WAL L EIC W
400,001 -500,000 88, 40,069,722.51 2395 5670, 745 7396 21.90-25.00 1 361,300.00 022 5625 779  21.80
0,001 -700,000 42, 2602634000 1609 5667 745 7362 35:01-40.00 1 570,000.00 034 5500 701 3800
00,001 - 800,000 15/ 11,044,807.00 660, 5679 747 7683 40.01-45.00 4. ..2,147,000.00 128, 5696 764,  43.30
'900,001 - 1,000,000 9 8,697,113.00 520 5804 719 74.14] 50.01-55.00 n 8,943,549 22 535 5527 765 5292
1,000,001 - 1,500,000 70 9.271,499.00 584 5484 770 6183 55.01-60.00 12 4,943 525.33 295 5625 7411 57.87
\Avg 511,624 327/ 167,300,995.56 _ 100.00 5657 743 72.95] 55:01:70.00 31....17,268,875.79. 1032 2869 139 6834
70.01-75.00 38 21 .456,891.98 12.83 5614 739, 7347
75.01 -80.00 189] 93,243 849.57 5573 5679 741 79.59
80.01 -85.00 1 707,750.00 042 '7.250 682, 8182
85.01 -90.00 3 938,375.71 056, 5920/ 761; 88.08
90.01 -94,99 2 777,250.00 046. 6240 740! 9494
327 167,300,995.56.  100.00. 5.657. 743] 72.95




1 FAMILY 177 94 828,550.35 56.68 5682 741 California 124 70 127 391 .64
:2 FANIILY 1 572,800.00 0.34: 6.000 781 80.00{ .Virginia 33 16,706,653.84
ECO-CP 1 419,753.21 0.25: 5750 814: 56.29! New Jersey 16 9,512 977.05
ECONDO 45 18,857,830.73 11.33. 5635 741 76.19| Maryland 23 8,912,990.70
;PUD 103 52,522 061.27 31.39! 5617 746 73.00] :Massachusetts 12 6,558,917.58
327 167,300,995.56 100.00: 5657 743 72.95! Washington 14 6,076,858.00
Connecticut 7 5591,700.00

) 7, . Florida 11 5585,250.00

‘INVESTOR $,9830,100.00 . . Nevada 9 4,091,103.00
'OWNER OCCUPIED 301 15392609556 92.01 5663 New York 73790 55321
.SECOND HOME 8 344480000 206 5527 Colorado 7i 3034,216.00
i 327 167,300,995 56 100.00: 5.657 Texas 7 2,899 ,858.56
. illinois 6 2,818,642.74

: % st iibisted ] R b2k Georgia 6 2,529,100.00
}CASH ouT 84  40,894,198.26 2444 5845 730 6867 Oregon 4196966571
‘PURCHASE 191 100,371,119.51 59.99° 5660 749, 76.01 IDistrict of Columbia 4100110848
'REFINANCE 52 26,035677.79 1556 5664 738 67.88| INew Mexico 21 1719.000.00
% 327 167,300,995.56  100.00. 5657  743] 7295 |Arizona 6 171743008
<Others> 29 11,757,578.97

327 167,300,995.56

FRY 8 2,892 150.00 173 5959 700 77.30 g
FullFull-Verified 104 59,061,526.51 3530 5573 739 72.38 Arm 327 167, 300 995 56 10000, 5657 743 7295
Limited-Full-Verified 9 3,244 769.82 194. 5427 754 7549 397 167 300.995.56 10000 ses T Tan 70 o
NRY 1 520,000.00 031:6.125 686 69.33
None Full-Verified 1 532,456.58° 032 5875 789 6877 ! 3 i TWAG |
;None-None-None 1....30000000 018 6500 678 6522 ‘1YEAR LIBOR 289 151,674,731.56 90.66! 5624 746 7243
'Reduced-Full-Verified 35: 12,267,874.33 7335505 749 70.88 _GMONTH LIBOR 38 15.626,264.00 934 50985 706 78.05
‘Stated-Full-Verified 150; 80,447 231.24 48.09: 5706: 748 73.19 , 327 167,300,995.56 100.00. 5.657 743 72.95
.Stated-Reduced-None 15: 6,6567,314.00 398:5976. 719 79.31
‘Stated-Stated-Verified 3 1,377,673.08 082, 5.684 721 60.67 P& 54 ot
i 3271167,300,995.56 100.00 5.657 743 72.95| g 15.626,264.00' 934, 5085 706 78.05
N o 12 289! 151,674,731.56 90.66. 5624 746, 72.43
; : v 3 : : 327)  167,300,995.56 100.00 5657 743 72.95
621 624 2 1088 ooo 00 065 5905 622 75.99
625 - 649 3 700,722.12 042: 5756 634 67.01 a XA AC
;650-674 20 9,034,417 .45 540, 5885 666 7598 1.000-1.500 1 707,750.00 042! 7.250 682 8182
675 - 699 271257368556 752 5823 687. 7615 i2001-2.500 324 165,846,235 56 99.13] 5647, 743 72.83
700 - 724 55 2768169610 16.55; 5.732; 712. 7369 2501-3.000 1 368,910.00 022! 6.125. 7500 90.00
725 -749 69 37,875,735.01 22.64: 5655 737: 73.65/ i3.001-3.125 1 378,100.00 023! 6625 736 94.88
750 -774 Yl 38,978,016.78 23.30° 5582 764 70.74 327 167,300,995.56 100.00! 5.657 743 72.95
775 - 799 56 28,060,937.18 16.77. 5597 785
800 - 816 24 11,306,785.35 676. 5495 804 . iie Cag Grr al I WAC:
327 167,300995561 100.00. 5.657. 743, 72.95 (9,750 -9.999 415,000.00 025) 4750 749, 79.35
, _ _ N 10.000 - 10.439 40,167,038.95 2401 5300 760 72.81
. o : 4 12 10.500 - 10.999 . 202.  102,957,397.79 61.54] 5684 740 T71.72
360 - 360 327, 167, 300 995.56 100.00 5657 743 7285 11.000 - 11.489 11,260,487.45 673 6.021 738, 7857
327 167,300,995.56 10000 5.657 743 7295 11.500 - 11.999 6,543 421.37 391, 6.023 723 7795
12.000 - 12.489 4,489,900.00 268 6479 706] 78.90
: Ll dola) 12.500 - 12,999 760,000.00 045! 6500 668 74.17
| 16730099556 100,00 18.000 - 18.000 707,750.00 042] 7.250 682 81.82
5 327 _167,300.995.56: _ 100.00 327  167,300,995.56  100.00 5.657. 7431 72.95
2.250 -2.499 325 166 553,985.56 99.55| 5654 743 72.86
2.750 - 2.999 1 368,910.00 022! 6.125 7501 90.00
3.000 -3.125 1 378,100.00 023 6625 736 94.88
327 167,300,995.56 100.001 5657 743 72.95




2012-02 ) . .

2012-05 1 616,000.00 037 6375 670 80.00
201206 25  10,528,254.28 629 5561 757 72.00
2012-07 145 64,122,176.49] 3833 5657 738 71.62
2012-08 131 76274,958.000 4559 5679, 743  74.00
2012-09 24 15339,853.58 917 5589 754 7415
: 327 167,30099556) 10000 56571 743 7295
2.000 2 1,116,957.37 067; 6746. 697 7625
:5.000 302 156,595424.19 9360; 5629: 745 7264
5.125 1 394,300.00 024 6125 664 80.00
;g,goo 2 9,194,314.00 550 5995 710, 77.52
| 327 167,300,995.56 100.00. 5657, 743 7295

5.911.950.00

161,389,045.56

167,300,995.56

21,439,064.45
84 250 129,752,517.11 77.56 5.627
120 39 16,109,414.00 963 5982
] 327 167,300,995 .56 100.00. 5657

162,903,895.56 97.37 5650 744 7277
4,397,100.00 263 5916 7000 7952
167,300,995.56 100.00. 5657 743 7295

274,400.00

WAES

5.922 80.00

444,000.00 0.27: 6.000 748 80.00

94,400.00 0.06: 6.250 667 80.00
3,584,300.00 214: 5897 696 79.42
162,803,895.56 97.37. 5650 744 7277

327: 167,300,995.56 100.000 5657 7431 7295

[CurL.Tv<=80 321.164,877,619.85.  98.55 5,646 743. 72.72
‘Lender Paid MI 2. 747010000 045 6378 743 9247
; 1 707,750.00 042 7.250. 682 81.82
mgmﬁﬁgg GUARANTY 2 57015000 034 5875 765 92.40
‘CMAC 1, 39846571 024 5750 747, 87.00
| 1327,167,300,995.56100.00: 5.657 743] 72.95

COUNTRYWIDE 166: 101,026,711.70 60.39
GREENPOINT 15: 5,911,950.00 3.53
‘Mortgage IT 25 10,369,464.00 6.20
NATIONAL CITY MORTGA 121, 49 992 869.86 29.88
| 327:167,300,995.56: 100.00
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Subgroup III-4: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1" Lien:

Percent with Prepayment Penalty:
Witd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:

Reset Frequency:

Wtd. Avg. Original Term (months):

Wtd. Avg. Remaining Term (months):
Wtd. Avg. Menths to Roll:

Wtd. Avg. Next Change Date:
Initial Cap:

Periodic Cap:

Witd. Avg. Minimum Mortgage Net/Gross Rate:
Witd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Original LTV:
Wtd. Avg. Borrower FICO: (FICO>0)
Geographic Distribution: (>5%)

Originator:

S Statisti
223

$88,937,789.00
$88,594,611.32
$398,824.17
$397,285.25
98.45%
100.00%
1.82%
5.389%/5.641%
4.250-6.125%

1vrCMT: 93.36%
6moL.IBOR: 5.08%
1yrLIBOR: 1.56%

1yrCMT: 2.498% /2.750%
6moLLIBOR: 1.998% / 2.250%
1yrLIBOR: 1.998% / 2.250%

Annually: 94.92%
Semi-Annually: 5.08%

360

358

118
13-Jul-2015

5.000: 95.14%
6.000: 4.86%

1.000: 0.22%
2.000: 99.78%

2.464%/2.717%
10.437% / 10.690%

68.29%
722
California 26.66%
New York 10.93%
Marvyland 6.56%
Virginia 6.44%
Florida 5.61%
New Jersey 5.03%
Wells Fargo 93.36%
Mortgage IT 4.86%
National City 1.56%
Greenpoint 0.22%

Tolerances

() 7%
(+-) 7%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps
Approx.

Approx.

Approx.
(+/-) 7 bos

(+/-) 7 bps

Approx.
Approx.

(+/-) 1 month
(+/-) 1 month
Approx.
Approx.
Approx.
Approx.
Approx.
(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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75,000 - 75,000 1 75,000.00 769 5435 4.250-4.499 534,804.79
75,001 - 100,000 3 260,000.00 029 5846 742 5461 :4.500 -4.999 4. 1,944874.52
,100,001 - 125,000 6 706,949.00 080 5829 697 7262 15.000-5.499 28, 12,362,297.07
5,001 - 150,000 §  867,921.40 098 5711 710; 6865 5.500-5.999 1631 63,277,708.12
0,001 -175,000 4 652,500.00 074, 5843 764 59.70| 16.000 -6.125 27, 10,474,836.82
5,001 -200,000 15.  2,877,436.25 325 5730, 749 71.81] WtAvg 5.641 223 88,594,611.32
200,001 -225,000 0. 1,872,398.90 211, 5661, 737 6804 ,
225,001 - 250,000 20  4785861.92 540 5675 747 7479 &ien Cun P 1 oLTV ¢
250,001 - 275,000 6 1,523,857.01 172 5602 718 6536 1 223 88,594,611.32 100.00. 5641 722 68.29
:275,001 - 300,000 10! 2,886,151.32 3.26] 5687 735 77.88] 223 88,594,611.32 100.00, _ 5.641, 7220 68.29
300,001 - 333,700 15| 4,781,622 61 540 5672 726 7412 . .
333,701 -350,000 14, 4,835686.28 545 5724 764 6644 = B C o Carpups.
350,001 - 400,000 17, 6,400,031.23 722 5688 746 7433 N 14Q;  55,862,826.48
400,001 -500,000 47| 21,720,22831 2452 5817 732 6808 Y 83;..32,731,784.84
500,001 -600,000 24] 13.097,350.94' 1478 5551 731 6873] | 223; 88,594,611.32
600,001 -700,000 5 323684100 365 5725 669 75.85 o
700,001 - 800,000 7, 5,263,000.00 594 5589 677 6408 Onginall] el .
800,001 -900,000 3, 2,558,900.00 289 5597 691, 5472 ,29.39-30.00 1 477,000.00
900,001 - 1,000,000 9  8819,750.15 996 5651 670 6091 (30.01-35.00 4 785,000.00
1,000,001 - 1,373,125 1 1,373,125.00 155 5625, 695 5493 39.01-40.00 7....27263897.29
‘Avg 398,824 223l 88594,611.321 10000 5641 722 6829 40.01-45.00 5;.....3,176,650.00
45.01 -50.00 9 443269504
Curt T WAL EICO O . .50.01-55.00 12 6,448,697.77
139,000 - 50,000 1 39,000.00 004 5625 809 8713 :55.01-60.00 14 514913841
50,001 - 75,000 1 75,000.00 008 5750 769 5435 60.01-65.00 16, .....8,500,466.38
75,001 - 100,000 3 260,000.00 029 5846 742 5461 65.01-70.00 25 ..10,664,460.42
100,001 -125,000 7 831,949.00 0.4} 5817 711 6922 10.01-75.00 2 9,375,848.11
1125,001 - 150,000 6  867,92140 098 5711 710, 68.65| 75.01-80.00 103, 36,044,026 41
{150,001 - 175,000 4 65250000 074 5843 764 59.70; 80.01-85.00 1 197,000.00
175,001 - 200,000 15, 2,877,436.25 325. 5730, 749 7181} :85.01-90.00 4 936,410.09
'200,001 - 225,000 9  1,932,398.90 218 5652 738 70.21| '90.01-95.00 1 143,321.40
225,001 - 250,000 20  4,785861.92 540: 5675 747. 7479 223  88,594611.32
250,001 -275,000 5 1,299857.01 147 5598 707 62.84
1275,001 - 300,000 11, 3,186,151.32 360 5.693 740 77.33 Ll
300,001 -333,700 14, 4.481,622.61 506, 5667 722 7426 29:39:30.00 ! 477,000.00
333,701 - 350,000 14, 4,835,686.28 545, 5724, 764 6644 30.01-35.00 4 785,000.00
350,001 -400,000 17, 6,400,031.23 7.22. 5688 746, 7433 159:01:40.00 7....2283,897.29
:400,001 - 500,000 47 21,720,228 31 2452 5617 732 6806 40.01-45.00 5.....2,176,650.00
500,001 - 600,000 241 13097,350.94. 1478 5551 731 6873 45.01-50.00 9....543289504
:600,001 -700,000 5 323684100 365 5725 669 7585 (50.01-55.00 12, ..8A48697.77
700,001 -800,000 7, 5,263,000.00 594 5589 677, e4.08 55.01-60.00 14, 514913841
'800,001 - 900,000 3 2558900.00 289 5597 691 54.72] (60.01-85.00 16......8,500,466.38
0,001 -1,000,000 9. 8,819,750.15 996 5651 670 60.91 §5.01-70.00 25 10,664,460.42
),001 - 1,373,125 1 137312500 155 5625 695 5493 170.01:75.00 L.21 837584811
Avg 397,285 223 88,594611.32, _ 100.00 56411 722 6820 75:01:80.00 103 ...36,044,026.41
80.01 -85.00 1 197,000.00
185.01 -90.00 4 936,410.09
90,01 -95.00 1 143,321.40
223 88,594,611.32




1 FAMILY 73,550,889.68 California 42, 23615 642 66 711, 68.13
2-4FAM 2 729,450.88 082 New York 25 9680,375.12 1093 5728 729, 6781
‘co-0P 11 3,871,429.08 437 Maryland 16 581434221 656 5763 733 6335
‘CONDO 26! 857304168 968 Virginia 15;  5701,922.42 644 5832 741 74.11
PUD 51 1,869,800.00 2.11 Florida 16, 4,967,40555 561 5587 741 69.80
2230 88,594.611.321  100.00 New Jersey 9 445327821 503 5534 723 7174
IMinois 12 379549867 428 5854 715 67.92
Y Ivpe o L . | WAC FICO O Massachusetts 6 3518127.80 397 5682 691 6219
INVESTOR 4 726,700.00 082 5880 770 7393 Washington 9 3,032,420.24 342° 56400 710 67.39
OWNER OCCUPIED 198 80,624,159.43 91.00 5637 720 68.19)  Georgia 9 2778,257.99 314 5490 712 7663
:SECOND HOME 21 7,243,751.89 8.18. 5662 742 68.78] | Arizona 8 1,847,203.00 209 5760 748! 67.18
5 223 8859461132, 100.00 5641/ 722 6829 North Carolina 5  1,727,250.00 1.95! 5182 753 71.55
: _— Colorado 6  15621,900.00 183 5855 735 7699
Loan 5 PR IWAC  EICO IOLIN.  Oregon 5 158093411 178, 5737 791, 74.93
CASH OUT 55 23,772,208,98 26.83. 5.661 710;  62.57! Texas 3 1,483,900.00 167 5660 724 62.50
;PURCHASE 137 50,488,400.13 56.99: 5631 729 73.78! Delaware 2 1,288,825.61 145 5684 685/ 52.32
{REFINANCE 3. 1433400221, 1618 5642 718 58511 District of Columbia 3 1,275068.94 144 5730 743 51.18
E 223 8850461132 10000, 5641 722 88.29] south Carolina 4 1,255700.00 142 5280 680, 70.29
Pennsylvania 4 1,176,297.50 133 5600 735 6464
Minnesota 3 1,139,500.00 129° 5671 691 6127
; Wisconsin 2. 1,095876.30 124 5940 675 8000
FullFull Verified 49.20,549,789.25| 2320 5714/ 667 71.71| St 1505 744 584,00 PP et S S
Full-Reduced-Full 5 174900000 197 5866 754 6386 52a| 55.504611.92  100.00 5641 723] 88.29
Full-Stated-Verified 1 42240000 048 5125 668: 80.00
None-None-None 2 85000000, 098:5971 754 5978 T % ; =TT ™
Stated-Full-Verified 37.20,309,518.29, 2292 5600 683 6331 |, 223 8859461132 100 001 5641 797 6899
Stated-Reduced-None 5 1,706,500.00: . 1.93;6.074 689 73.37 223 88,594,611.32§ 100.00 5.641 722 68.29
Stated-Stated-Verified 124 43007,403.78 4854 5598 767
122388,594,611.32 100.00; 5641 722 i G TR
1 YEAR CMT 207 82,710,361.32 93.36] 56200 722| 6825
= - 1 YEAR LIBOR 3. 1,381,250.00 156 5846 680 7528
; 2117.875.00 : 99 §MONTHLIBOR . 13| 450300000 508, 5950 730, 66.85
1850 - 674 49 2152429107 2430, 5621 667 70.30| | 523 8850461132 100.00, 5641, 7220 6829
'675 - 699 40 19,696,426.89 2223 5711 687
700 - 724 15 6,561,083.35 741, 5670, 715 ) S O RAE REBBR
750 - 774 35, 11,654,543.34 1315 5660 764 69.75| [ 510 84,001 611.32 505 sema 723 Tense
775 -799 51, 17,338,565.87 19.57. 5606° 7881 68.82 221 88.59461132 10000 5641 722 6829
800 - 816 15, 4,462,378.38 504, 5585 807 6848
223 8859461132 100.00, 5641 722 68.29 / At IFico ;
2.250 -2.500 16 5,884,250.0 664, 5933, 718 68.83
2l igle i 2.501-2.750 207 82,710,361.32: 9336 5620] 722 €825
88,594,811.32. : : ... 5828} | 223 8859461132  100.00 5641 722 6829
88,504,611.32. 10000 5641 722. 6829
: SnoeMEE DR T L R 9.250 -9.499 1 534,894.79 060 4.250 664 7162
356 - 360 223 8859461132  100.00 5641 722 6829 9.500 -9.999 41 o4a 87452 200 aars 755 83 59
223 8859461132 10000 6641 722 68.29] 19,000 - 10.499 28] 12,362297.07 13.95 5284 723 7111
10.500 - 10.999 156 60,966,708.12 68.82] 5674 726 67.44
11.000 - 11.499 220 §480,336.82 957, 6024 687, 7187
11.500 - 11.999 7 2311,000.00 261, 5849 755 6627
12.000 - 12.125 5 1,994,500.00 225! 6108 696 6747
» 223 88594611.321  100.00} 5641 722  68.29

2.50 -2.499 16 5, 884 250.00 5.933
2,750 -2.750 207 82,710‘361.32‘ 93.36: 5.620 722 68.25
223 88,594,611.32 100.00;  5.641 722 68.29




. 4,354621.71
2015-05 3. 1,470,646.70 165 5671
2015-06 108! 41,076,139.42 4636 5610
:2015-07 92. 36,992,453.49 4175 5646
12015-08 14, 4,700,750.00 531 5844
% 223 88,594,611.32  100.00 5.641
'5.000 211 84,289 111.32 9514 5624 722/  68.36
'6.000 12 4,305,500.00 486 5969 728  66.82
: 223 88,594,611.32 100.00.  5.641 722/  68.29

¥

11,000 1987,500.00 022: 5750 771 67.41
£2.000 222 88,397,111.32 99.78. 5641 722; 68.29
: 223 88,594,611.32 100.00;  5.641 722; 68.29

1,373,125.00 155! 5625 695 54.93
120 222 87,221,486.32 98.45. 5.641 723 68.50
223 88,594,611.32 100.00.  5.641 722 68.23

86,982 511,32

1,612,100.00

88,594,611.32

ST A A

1,612,100.00 1.82: 5823 776 7478

No Prepay 216: 86,982 511.32 98.18: 5638 721 68.17
223 88,594611.32 100.00: 5.641 722, 68.29

CurLTV<=80 218 87,356,879.83? 98.60; 5.638
AMERIN GUARANTY CORP 3. 72057140, 0815799
TRIAD GUARANTY 1 283,183.00 0.32: 6.125
‘REPUBLIC MORTGAGE

‘INSURANCE CO 1. 233,977.08 0.26 5.875
: 223188,594,611.32 100.00; 5.641

Onig at W2

'GREENPOINT 1 197,500.00 022 5750, 771 67.41
'Mortgage IT 12 4,305500.00 486 5069 728 66.82
‘NATIONAL CITY MORTGA 3. 1,381,250.00 156 5846 680 75.28
'WELLS FARGO 207 82710,361.32  93.36 5620, 722 68.25
E 223 88,594,611.32. 100.00; 5641 722 68.29
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Subgroup III-5: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 188
Aggregate Original Principal Balance: $84,867,917.00 ) 7%
Aggregate Current Principal Balance: $84,560,799.71 (+-) 7%
Average Original Loan Balance: $451,425.09 Approx.
Average Current Loan Balance: $449,791.49 Approx.
Percent of Interest Only Loans: 48.88% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 4.71% Approx.
Wtd. Avg. Net/Gross Coupon: 5.506% / 5.759% (+/-) 7 bps
GWAC Range: 4.500-6.500% Approx.
Index: 1yrCMT: 73.37% Approx.
6moLIBOR: 24.90% Approx.
1yrLIBOR: 1.73% Approx.
Wtd. Avg. Net/Gross Margin by Index: 1yrCMT: 2.498% / 2.750% (+/-) 7 bps
6moLIBOR: 1.998% / 2.250% (+/-) 7 bps
1yrLIBOR: 1.998% / 2.250% (+/-) 7 bps
Reset Frequency: Amnnually: 75.10% Approx.
Semi-Annually: 24.90% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
‘Wtd. Avg. Months to Roll: 119 (+/-) 1 month
Wtd. Avg. Next Change Date: 17-Jun-2015 Approx.
Initial Cap: 5.000: 75.49% Approx.
6.000: 24.51% Approx.
Periodic Cap: 1.000: 0.39% ApDrox.
2.000: 99.61% Approx.
Wtd. Avg, Minimum Mortgage Net/Gross Rate: 2.364%/2.617% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 10.752% / 11.004% (+/-) 7 bps
Wtd. Avg. Original LTV: 68.87% Approx.
Wtd. Avg. Borrower FICO: (F1CO>0) 716 Approx.
Geographic Distribution: (>5%) California 58.75% Apvrox.
New York 8.61% Approx.
New Jersey 5.41% Approx.
Originator: Wells Fargo 73.37% Approx.
Mortgage IT 24.51% Approx.
National City 1.73% Approx.
Greenpoint 0.39% Approx.

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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4.500 -4.999

%

50,19

N

75,000 - 75,000 1 691 )
75,001 - 100,000 3 246,600.00 029 6.001 734/ 5389 .5.000-5.499 25! 12 125,583.38 1434 5261 735 7612
100,001 - 125,000 3 361,000.00 043! 6.086. 732 6588/ 5.500-5.999 107! 48,520,265.42 57.38 57701 713, 67.24
125,001 - 150,000 5 703,252.79 083 5977 B98. 58.64| '6.000-6.439 46° 1957260414, 2315 6118 711 67.80
150,001 - 175,000 3 476,150.00 058 6287 700: 56.53 6.500-6.500 4] 1592 150.00 188 6500 693 74.74
175,001 - 200,000 3 576,391.18 068 5837 691 4260, WtAvg 5.759 188! 84,560,799.71] 100.00. 5759: 716! 68.87
200,001 - 225,000 1 213,521.48 025, 5625 681 75.00
225,001 - 250,000 3 733,900.00 0.87; 6.002: 685 63.21 o
1250,001 - 275,000 6 1,579,001.15 187. 6038 719 5961 1 188 84,560,799.71
275,001 - 300,000 4 1,170,044 86 138 5688 714 7279 188 84,560,799.71
300,001 - 333,700 5, 1,577,325.00 187, 6051 718 7230
:333,701 - 350,000 6 2,039,200.00 241 5854 715 68.51 o S Up
350,001 -400,000 290 11,057,91217, 1308 5646 732, 7063 N 1317 58,111,642.87
400,001 - 500,000 52 23 470,954 55 27.76 5683 7220 7096 Y 57: 26,449,156 84 : ‘
500,001 - 600,000 44! 24102,157.33 28.50 5760 723, 70.27 188; 84,560,799.71  100.00, 5.759; 716! 68.87
600,001 -700,000 9 5767,978.84 6.82. 5749 682. 66.87 -
700,001 - 800,000 2 1,435814.71 170 57500 662 77.74| SOGHALLINV Al YRR L8
800,001 -900,000 3 2,558,878.70 303. 5871 687 6433 :14.76-15.00 1 76,800.00
900,001 - 1,000,000 5. 4886,789.85 578 5882 695 68.15 20.01-25.00 2 359,591.18
1,500,001 - 1,529,000 1. 1,529,000.00 181, 6.000, 706 38.23 25.01:-30.00 1 523,848.07
Avg 451,425 188] 84,560,799.71. _ 100.00. 5759 716 es8.87] 50.01:35.00 3 1,285,259.97
35.01 -40.00 4 2,613,073.16

ot i B Y TOITYE 40,01 -45.00 6 261193886
74,927 - 75,000 1 74,827.10 009 6125 691 66.73] 45.01-50.00 8 2,994,093.09 . .
75,001 - 100,000 3 246,600.00 0.29: 6.001 734; 5389; 50.01-55.00 8 2,635,556.12 3.12. 5.835 757 52.70
100,001 - 125,000 3 361,000.00 043 6.086 732 6588/ 55.01-60.00 14 6,515,285.39 770 5772 716; 57.70
125,001 - 150,000 5 703,252.79 083 5977 695 5864 60.01-65.00 13 6,797,466.93 804 5819 723] 6397
150,001 - 175,000 3 476,150.00 056! 6.287 700; 56.53| 165.01-70.00 21 9,912,440.65 11,72 5.852 699: 67.70
175,001 - 200,000 3 576,391.18 068 5837 691: 4260 70.01-75.00 25 11,264, 791.85 13.32. 5.845 720 73.32
200,001 - 225,000 1 213,521.48 025 5625 681 75.00f 75.01-80.00 79 35,923,490.24 4248 5696 718 79.62
225,001 - 250,000 4 §73,900.00 115, 5940 715 61.16] ,80.01-85.00 1 86,700.00 010 5875 726 85.00
250,001 -275,000 6 157900115 187 6038 719 5961/ 85.01-90.00 1 542,826.38 064 5875 80.00
275,001 - 300,000 4 1,170,044.86 138 5688 714 7279/ :90.01-94.04 1 417,537.82. 049 5250 667, 94.04
:300,001 -333,700 5 1,577,325.00 187 6.0511 718 7230 188 84,560,799.71 100.00: 5.759 716 _68.87,
333,701 -350,000 6 2039,200.00 241 5854 715 68.51
350,001 -400,000 30/ 11,457,610.93 1355 5658 732 69.91
400,001 -500,000 50! 22 83125579 27.00i 5677, 721 71.49
500,001 -600,000 440 24.102,157.33 2850 5760/ 723 7027
600,001 -700,000 9  5767,978.84 682 5749 682 66.87
700,001 -800,000 2. 1435814.71 170! 5750 662! 77.74
/800,001 - 900,000 3 2,558,878.70 303 5871 687 64.33
'900,001 - 1,000,000 5 4886,789.85 578; 5882 695 68.15
1,500,001 - 1,529,000 1 1,529,000.00 1.81: 6.000 706; 38.23
Avg 449,791 188! 84,560,799.71i  100.00] 5759 716! 68.87



14.76 -15.00 1 76,900.00 009 5875 807 1476 3 1,860,999.65 220! 5698 | 68.69
20.01-25.00 2 35959118 043 5986 682 2279 .600-624 1 49890293 059 5500 622, 5619
25.01:30.00 1 523,848.07 062 5500 802 2917 625-649 9 462427540 547, 5608 636 6743
130.01 -35.00 3 1728525997 152: 5664 668 3308 1650-674 36  16,232,65247 1920 5783 666 70.40
'35,01 -40.00 4 2813073.16 309 5812 715 3742 675-699 47: 1080646888 2342 5823 686 68.56
'40.01 -45.00 6 261193886 309 5683 708 4289 700-724 17, 9,075,219.81 1073, 6010 713 6149
45,01 -50.00 8:  2994,093.09 354 5693 711 4822 725-749 14 6,456,087.38 764 5897 742 7246
50,01 -55.00 8 263555612 312 5835 757 5270 750-774 20 9,179,947.71 10.86; 5747 759 77.96
55.01 -60.00 14 651528539 770 5772 715 57.70| 775-799 28° 11,848,397.92 1401/ 5530 787 68.70
160.01 -65.00 13 6,797,466.93 804 5819 723 6397 800-816 13 4,975,847.56 588 5548 808 60.22
'65.01-70.00 21 9912,44065 11.72 5852 693  67.70| 188 84,560,799.71 _ 100.00i 5759 716, 68.87
170.01 -75.00 25 11,264,791.85 13.32 5845 720 73.32
75.01 -80.00 79 35923,490.24 4248 5696 718 7962 O ¢ urr % Tot AC. TFIC
80.01-85.00 1 86,700.00 0.10 5875 726 85.00 360 -360 188/ 84,560,799.71  100.00. 5.759) 716 68.87
85.01 -90.00 1 542,826.38 064 5875 90.00 188, 8456079971 100.00. 5.759) 716  68.87
90,01 -94.04 1 417,537.82 049 5250 667 9404

188 84,560,799.71)  100.00 5759 716 68.87

353 - 360 188 84,560,799.71. 100.00 5.759 716 6887
188, 84,560,799.71.  100.00. 5.759. 716 68.87

64, 982 388.66 1
923,363.08 108: 5835 682 69.20 ; it . A FIGL |
979,000.00 116 6.141 732 74.28] .California 110 49,679,107.58 58.75! 5.888 710 68.44
e4 FAMILY 2 816,500.00 097! 6.000 748 61.99] :New York 14 7,283,368.98 861 5.806 705 58.40
co-oP 4 1,807,004 47 214, 5671 743, 5415 New Jersey .10, ..4574,083.07 541. 5413 699  77.06
CONDO 25! 10,252,543.50 1212i 5712 728/ 7575| .Virginia 9 4,201,300.97 497, 6539 738! 66.41
PUD 8 4,800,000.00 568 6.002 714 70.08/ :Massachusetts 5 2,731,193.18 3.23; 5.382 694 80.00
188 84,560,799.71 100.00; 5.759 716: 68.87| Washington 6 2,486 557.56 295 5555 713  63.51
‘Maryland 4 1,728,402.68 204 5595 777,  74.59
4 r . Tots € EICO 0L ‘Florida 5 1,723,515.35 204 5683 752, 73.86
vINVESTOR 11 4,053,644 87 479 5045 725 66.79] :Pennsylvania 4 1,447,578.98 171 5306 773} 73.93
OWNER OQCCUPIED 168 77,526,479.65 91.68: 5746 715 68.88] .Connecticut 2 1,301,838.84 1564 5285 674 80.00
SECOND HOME 9 298067519 352 5845 738 71.48, Texas 1 1,000,000.00 118 6.250 748 70.87|
188 84,560,799.71 100.00. 5.759 716, 68.87, Ohio 2 907,027.74 1.07: 5618 783,  66.60
<Others> 16 5,486 814.78 849: 5503 736,  71.27
188  84,560,799.71 100.00: 5.759 716,  68.87

P oy TR
'‘CASH OUT 25,497,402.85

FPURCHASE 101 49 277,260.84 58.27. 5653 L ] A dam AL L EIGO Y
REFINANCE 24 9,786,136.02 11.57; 5830 710 65.75, Arm 188 84 560 799 71 100.00: 5.759 716 68.87
188 84,560,799.71 100.00; 5.759 716: 68.87 188 84,560,799.71: 100.00, 5.759 716 68.87

oot o % a & R0 5 ik ek

A8 1YEAR CMT 141:  62,040,948.71 73.37: 5654 714: 68.14

EFuIl-FuIl-Venf‘ed 35516,169,396‘40 19.12 5.6925 661 74.09, |1 YEARLIBOR 3 1,464,000.00 173 6.176 700 80.00
ull-Reduced-Full 10. 3,870,200.00 458 6.020, 707 73.17) 6 MONTH LIBOR 44, 21,055,850.00 2490. 6.039 723; 7024
{Full-Stated-Verified 2 937,498.86 1.1115492! 650 45.88 188! 84,560,799.71 100.00; 5.759 716, BB.87

None-None-None 5. 2602,700.00 3.08:6.027 709 63.99

None-Reduced-Full 5 2451,700.000  2.90:6.067 716| 64.27 t : m ire Ul %1 WAC
Stated-Full-Verified 47 21,707,904.07. 2567 5811 682 6654 6 21,055 850.00 2490 6.039
Stated-Reduced-None 23111,801,250.00 13961 6.035. 733 7203 12 144 63,504,949 71 75.10. 5666
Stated-Stated-Verified 61:25020,15038) 2959 5538 774 67.18 188 8456079971 100000 5753 716  68.87

! 188:84,560,799.71] 100.00: 5.759; 716 68.87

Marg j MaliluWAC L EICO

12.250 -2.500 47 22 519 850 00 26631 6.047 721i

2.501 -2.750 141 62,040,949.71 73.37. 5654 714
188 84,560,799.71 100.00. 5.759. 716




9.500 -9.999 6 2,750,196.77 3.25: 4773 744 69.12i GREENPOINT 1 330,000.00 0.39| 6.250
:10.000 - 10.499 25 12,125,583.38 14.34; 5.261 735 76.121 Mortgage IT 43! 20,725,850.00 24.51: 6.035
110.500 - 10.999 90!  40,933,165.42 4841 5758 710 66.06| INATIONAL CITY MORTGA 3. 1,464000.00 173 6.176
:11.000 - 11.499 23 7,506,004.14 888 6117 689 67.65 WELLS FARGO 141; 62,040,949.71 73.37: 5.654
11,500 - 11.999 18 8,107,100.00 959 5878 723 7404 | 11881 84,560,799.71. 100.00 5759, 716 68.87
112,000 - 12.499 23;  12,066,600.00 1427 6.119 724  68.06

112,500 - 12.500 3 1,072,150.00 127, 6500 696 72.18

? 188 84,560,799.71 100.00: 5.759 716 68.87

T i s ).:. £

12.250 -2.499 22,519,850.00 26.63

'2.750 -2.750 141 62,040,949 .71 73.37

188 84,560,799.71 100.00.  5.759 716 6887

484,120.38

1 397,520.74

'2015-04 4 1,859,957.33
12015-05 12 5187,410.12
:2015-06 83 36,743,015.02
12015-07 51 23076,826.12
2015-08 36 16,811,850.00
188 84,560,799.71

15.000 145 63,834,949.71 7549 5669 714 6840

6.000 43 20,725,850.00 2451, 6.036 723, 70.31
i 188 84,560,799.71. 100.00  5.759 716, 68.87

330,000.00
84,230,799 71
8456079971, 100.00 5759, 716 68.87

L5

43,225,204.58 51.12; 5543
: 41,335,595.13 48.88° 5984 718 70.77
188 84 560,799.71 100.00;  5.759: 716 68.87

80,581,448.71
36 11 3,879,350.00
188 84,560,799.71

EPP Descriptior UPE %
'6 mos int on 100% 635,000.00

'6 mos int on 80% 9 3,344,350.00
'No Prepay 177 80,581,449.71
- 188 84,560,799.71

Curt TV<=80 18583,513,735.51 9876, 5761 716 68.59

oo MORTGAGE INSURANCE | 4/ 54282638 064, 5.875 90.00

'UNITED GUARANTY CORP | 1, 417537.82 0495250 667 94.04

MORTGAGE GUARANTY

MORTGAGE 1, 8670000 010 5875 726 85.00
188/84.560,799.71, 100.00 5759 716 68.87
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CMLTI 2005-5
Group III Aggregate: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 1,398
Aggregate Original Principal Balance: $553,029,226.29 (+/-) 7%
Aggregate Current Principal Balance: $552,357,232.48 (+/-) 7%
Average Original Loan Balance: $395,586.00 Approx.
Average Current Loan Balance: $395,105.32 Approx.
Percent of Interest Only Loans: 86.84% Approx.
1%t Lien: 100.00%
Percent with Prepayment Penalty: 10.23% Approx.
Wtd. Avg. Net/Gross Coupon*: 5.452/ 5.706% (+/-) 7 bps
GWAC Range: 4.250-7.250% Approx.
Index: 6moLIBOR: 45.67% Approx.
1vriCMT: 26.21% Approx.
1yrLIBOR: 28.12% Approx.
Wtd. Avg. Net/Gross Margin by Index*: 6moLIBOR: 1.997%/2.250% (+/-) 7 bps
1vrLIBOR: 1.911% /2.248% (+/-)7 bps
1yrCMT: 2.498% / 2.750% (+/-) 7 bps
Reset Frequency: Annually: 54.33% Approx.
Semi-Annually: 45.67% Approx.
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 359 (+/-) 1 month
Wtd. Avg. Months to Roll: 79 (+/-) 1 month
Wtd. Avg. Next Change Date: 21-Feb-2012 Approx.
Initial Cap: 2.000: 0.20% Approx.
5.000: 87.43% Approx.
5.125:0.07% Approx.
6.000: 12.30% Approx.
Periodic Cap: 1.000: 33.28% Approx.
2.000: 66.72% Approx.
Witd. Avg, Minimum Mortgage Net/Gross Rate*: 2.106% / 2.382% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate*: 10.808% / 11.084% (+/-) 7 bps
Wtd. Avg. Original LTV: 73.76% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 728 Approx.
Geographic Distribution: (>5%) California 48.09% Approx.
Virginia 7.04% Approx.
Originator: Greenpoint 33.28% Approx.
Wells Fargo 26.21% Approx.
Countrywide 18.29% Approx.
Mortgage IT 12.66% Approx.
National City 9.57% Approx.

* For all loans serviced by Countrywide in Subgroup I1I-3, servicing fees will step-up from an initial 25 bps to

37.5 bps 84 months after origination

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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CMLTI 2005-5

Group Ill Aggregate

% Tota g@wﬁé fofel il

50,000 - 50,000 1 47,765.08 0.01: 6.625 739 70.42 14.250-4.499 1 534,894.79 0.10; 4.250! 664
50,001 - 75,000 9 553 127.10 010 6.198: 717 69.04/ 4.500 -4,999 11 5110,071.29 0.93: 4810 749
75,001 - 100,000 25! 222329999 040 6029 721 71.28| '5.000-5.499 259 109,179,681.39 19.77. 5288 740
igpwq,g_gj~~ZM1_g§_,g_qg__wv, 38 4,306,189.00 078 5770, 719 77.16] 5.500 -5.999 837 33400377158  60.47: 5698 727
1125,001 - 150,000 46, 640252418 116 5752 708 74.15 6.000 -6.499 227 84,063,248.38 1522 6.128° 714
§3§9,001-11§,000 59, 9,627,443.99 174 5828 717 7692 6.500 -6.999 61! 17,944,515.05 325 6580 718
{175,001 -200,000 61 11,592,027.42 210 5.759: 724 7267, 7.000-7.250 2 1,521,050.00 028 7.250! 729
1200,001 - 225,000 69 14,533,676.49 263 5763 720 75.09] WtAvg 5.706 1,398: 552357,232.48.  100.00. 5.708. 728
i225,001 - 250,000 71 16,996,329.36 308 5716 728
'250,001 - 275,000 61, 15,928,188.15 288 5737 724 7512 g £ U al
i_75001 -300,000 59! 17,020,106.19 308 5713 724 7852 1 1,398 552 357 232.48' 100,00, 5.706 728 7376
:300,001 - 333,700 71 22,550,148 31 408 5733 722 7663 | { 1,398 552,357,232.48 100.00; 5.706 728 7376
1333,701 - 350,000 43; 14,703,036.28 266 5730 . 734 7332
350,001 -400,000 163:  61,599,967.85 1115 5729 731 76.06 E L
400,001 - 500,000 286, 129,836,144.26 2351 5692 733 7415 267050 14281 .
1500,001 -600,000 171, 93683,931.98 1696 5666 730 73.89] Y 774 285,307,089 67 5165
;600,001 - 700,000 80! 51573 709.84 934 5706 726 74.18 1,398; 552,357,232.48!  100.00
),001 -800,000 31;  23,047,021.71. 4417 5643, 726 7444 ;
1,001 - $00,000 17! 14,560,319.30° 264 5681 721 eas1 2481 3% At ;
24,311,653 695 14.76 -15.00 1 76900000 001 5875 807 1476
12,139,124 0¢ _ ) “7e3 §182 :15.01-20.00 1 54,000.00 001, 5375 774 16.88
"552,357,232,43 100.00. 5706 728 7376/ 125.01-30.00 5 2140,848.07. 039, 5708 740{ 29.20
30.01 -35.00 7 2.070,259.97 037, 5689, 706! 3255
: : _ ofal \WAC /| 135.01-40.00 14 5,881,170.45' 106! 5740; 718] 37.14
39000 50,000 2 86,765.08 002 61761 770 77.93 :40.01-45.00 15 7,935,588.86 1.44: 5686 714, 4303
50,001 - 75,000 g 553,127.10 010 6198 717 69.04| :45.01-50.00 25 ..10,206,242.13 185, 5616, 715; 4848
%;5'001 - 100,000 25 2223299 99 040 6.028 721 7129 50.01-55.00 32 18,277,803.11! 331 5619 750; 52.83
1100,001 - 125,000 39 4,431,189.00 080 5769 721 76.40 5501-60.00 46 17,938,.949.13 325 5711 736, 5774
§125,oo1 -150,000 46 6,402, 524 18 116 5.752 708 74.15 i60.01 -65.00 61 29,327,007.27: 531, 5.585 734 63.34
HJQ.OM-HS,QOO 59 962744399 174 5828 717 76.92] 65.01-70.00 96 45,436,876 86 8.23: 5729 724 68.40
175,001 - 200,000 61 11,592,027.42 210 5759 724 7267 :9.01-75.00 113, ...53,420,445.93 967; 5651 725 7329
200 001 -225,000 68 14,593,676.49 264 5761 7200 75.35 75.01-80.00 955 351,942,878.12 63.72. 5717 727, 79.67
225,001 -250,000 72 17,236,329.36 312 5716 729 7339 80.01-85.00 8 1,929,000.00 035; 6576 731 8350
250,001 - 275,000 60: 15704,188.15 284 5738 723 75.05 85.01-90.00 10 3,025,112.18 0.55; 6.083 730; 89.27
:275,001 - 300,000 60 17,320,106.19 314 5713, 725 78.41; 90.01-95.00 6 1,973,259.22 036, 6057  727| .94.48
300,001 -333,700 70, 22,250,148.31 403 5733 721 76.69 i 1,388 552,357,232.48 100.00: 5.706 728 73.76
333,701 -350,000 431 14,703,036.28 266 5730 734 73.32
350,001 -400,000 164; 61,999,666.61 1122 5731 731 7589
400,001 -500,000 284! 129,196,445.50 23.39. 5.691 733 74.26
:500,001 - 600,000 171, 93,683,931.98 16.96: 5.666; 730, 73.89
; 80; 51,573,709.84 934 5706 726 74.18
700,00__1 soo 000 31, 23,047,021.71 417 5643 726 74.44
800,001 -900,000 17 14,560,319.30 264 5681 721 68.51
900 001 -1,000,000 25/ 24,311,653.00 440 5745 695 68.60
00,001 - 1,500,000 9 12,139,124.00 220 5609 763 6182
11,500,001 - 1,999,999 3. 5121,499.00 093 5708 744 5429
|Avg 395,105 1,398 552357,232.48  100.00 5706 728 73.76




Combined v Ul TWAC [FIC0 FIEO PB % Tota
14.76 -15.00 1 76,900.00 001 5875 807 14.76] NA 3 1,860,999.65 034 5698
15,01 -20.00 1 54,000.00° 001 5375 774 16.88 '600-624 4 175890293 032 5702, 622 7077
'20.01 - 25.00 3 720,891.18. 013 5805 730 2234/ 625 - 649 28 10,534,872.52 191! 5731. 637 67.55
25,01 -30.00 5 214084807 039 5708 740 2920/ 650-674 153 60,903,760.99° 11.03' 5755 667 72.77
30.01 -35.00 7. 207025997 037; 5689 706 3255 675-699 273 101,740,900.19 1842 5738! 687 73.99
'35.01 -40.00 14, 588117045 106! 5740! 718 37.14] 700-724 248  96794,889.26) 1752 5792/ 712 7523
'40.01 - 45.00 15 7,935588.86 144! 56860 714 4303 725-748 211 8539247483 1546 5670, 738 75.28
'45.01 -50.00 25  10,206,242.13 185 56161 715 4848/ .750-774 226 92804,527.80:  16.80 5686 762, 74.39
'50.01 -55.00 32, 18,277,803.11 331 5619 750 5283{ [775-799 188 76,28464296,  13.81 5630 786 71.88
55.01 -60.00 46 17,938,949.13 325 5711 738 57.74] 800 -816 61 24,281,261.29 440’ 5530, 806! 7088
'60.01 -65.00 61 29,327007.27, 531, 5595 734 6334 1,398 552,35723248: 100.00. 5706; 728 73.76
'65.01 -70.00 96 45,436 876.86 823, 5729 724 6840 _ L ]
70.01-75.00 113 53,420,44593 967 5651 725 7320 Onginal L# urs ! % Total IWAC | FICOT
175.01 -80.00 955 351,942 878.12 63.72 5717 7270 7967 '360-360 11,398 552,357232.481  100.00. 5.706 ..13.76
'80.01 -85.00 8 1,929,000.00 035! 6576 731 8350 | | 1,398 552,357,23248:  100.00; 5706, 728 73.76
:85.01 - 90.00 10 3,025112.18 055 6.053 730, 89.27
190.01 - 95,00 6  1,973259.22 036 6.057 727 9448 /
: 1,398 552,357,23248.  100.00 5706! 728 73.76 1,388, 552,357,232.48 - -
‘ ‘ 1,398! 552,357,232.48 100.00 5706 728 73.76
P . . urr UE al WA i - ey
1 FAMILY 916  371,613,204.60 67.28: 5705 724 7294] 3 . Cure
2-4FAM 5 1,652,813.96 030 5889 675 56.80 [(California 265,653,083.85 708, 60
‘2 FAMILY 8 2,762,900.00 050 5901 745 7463 Virginia 92, 38,864,426.13 704 5682 738 7366
‘4 FAMILY 2 816,500.00 015 6000 748 6199 Maryland 73, ....24,814,275.59 449] 5732 728 7271
CO-OP 16 6,098,186.76 1.10! 5727 758 61.861 New York 52 23,033,297.31 4.17: 5812 718 64.96
‘CONDO 185 6288233589 11.38. 5698 732 77.05! New Jersey 40 20,167,248.32 365 5625  720i 74.48
'PUD 264 106,252,491.27 19.24 5700. 734 7569 Washington 61 19,047,227.80 345; 5714 708 74.40
" TOWNHOUSE 2 278,800.00: 005 6036 793, 80.00 éFloﬁda 53 16,851,890.90 3.05; 5.707 743 73.69
f 1,398 552,357,232.48 100.00 5706 728 73.76| .[linois 50 15,200,626.89 275; 5810 741 7286
‘Massachusetts 29 14,624,038.56 265, 5655 711 7181
Oceupancy. 4 UPB Arizona 47 13,296,783.08 241, 5871 725 7558
INVESTOR 65 20,882 284.88 | Nevada 40!  11,950,45210: 216, 5787 736 7763
'OWNER OCCUPIED | 1,292° 517,161,80052. 9363 5702 726 73.89| Colorado 38, 10,147,615.99 184, 5696 730, 7573
'SECOND HOME 41 14,313147.08 259 5668 743 69.31) Oregon 280 8,206,428.96 149! 5729 742  79.86
1,398! 552 357,232.48 100.00: 5.706 728 73.76] Connecticut 13 7,984,138.83 145: 5516 741 72.54
‘ Georgia 29 7,837,387.32 142] 5585 725 7655
oanPurpose. ./ # | CurrUP % Total /WA oo} V.| Texas 2| 774550855 140 5723 730 72.26
ICASH OUT 326;  129,984,708.98 2353 5739 714 68.21] Minnesota 20 6,064,791.42 110! 5797 704 69.35
‘PURCHASE 843] 337,266,79243.  61.06 5697 735 76.84| Pennsylvania 17 5,814,776.48 1.05! 5771 747, 7501
'REFINANCE 228!  85105731.07. 1541 5688 717 70.03] <Others> 118 35,053,234.40 635/ 5588 729 7107
E 1,398] 552735723248  100.00 5706 728 7376 1,398 552,357,232.48.  100.00i 5706 728 73.76

4,

. npioymer . 1,398 55235723248 100.00

,FRV 63/ 19,182,260.00 347 5822 722. 75.94 1,398  552,357,232.48 100.00

'FuliFull-Verified '301123,374,822.15 2234 5643 710 73.99

IFull-Stated-Verified 3. 1,359,898.86 0.25; 5378, €655 56.48] . . Cu y

Limited-Full-Verified 9 3,244,769.82 0.59: 5427 754 75.49; i1 YEAR CMT 144 751,311.03

;_NR\I 13 4,700,550.00 0.85: 6.003] 721 68.28] '1YEARLIBOR 297! 155,351,881.56

‘NoneFull-Verified 1 53245658 010 5875/ 789 6877 GMONTHLIBOR | 753 252254039.89

‘None-None-None 14 5201,000.00 094 5976 720 6525 | 1,398 552,357,232.48

‘Reduced-Full Verified 35! 12,267 874.33 222: 5505 749 70.88

Stated-Full-Verified 661272246509.50: 4929 5§711! 724 7500 AEB

'Stated-ReducedNone 110: 40,841,864.00 7.39: 5995 728 7632 252,254,039.89 .
Stated-Stated-Verified 188 68,405,227.24 1257. 5578 769 68.20; 12 645, 300,103,192.59 5433 5632 733 70.46
; 1,398.552,357,232.48 | 100.00: 5.706. 728' 73.78 | 1,398 552,357,232.48 100.00; 5.706 728 73.76




1

707,750.00

0.13

7.250:

183,815,415.89

11.000 -1.500 . 557,
'2.001-2.500 . 1,047 406,151,161.45 7353 5727 731 7569 2.000 841  368,541,816.59
'2.501 -3.000 348;  145,120,221.03 2627 5636 719 68.26 1,398 552,357,232.48
'3.001 -3.125 1 378,100.00 007 6625 736 94.88
1,398]  552,357,232.48 100.00 5706 728! 73.76 ure Y

72,669,496.04 :
iLite Ca IpB 250 129,752,517.11 23.49
'9.250 -9.499 1 534,894.79) 0.10° 993  349,935219.33 63.35
'9.500 -9.999 1 5,110,071.29 0.93 ) 1,398 552357,232.48 100.00
'10.000 - 10.499 133 67,140,319.40 12.16. 5291 748 73.36 - ,
140,500 - 10.999 513 225954,713.32 4091 5700 729 7019 Curcupe .
111.000 - 11.499 236 82,155,340.38 1487 5681 718 76.54] | 495,843,857.43 89.77, 5699  729. 7319
111.500 - 11.999 342 115,148,558.24 2085 5748 722 78.14] 24 1 104,000.00 002! 5250/ 655  80.00
12,000 - 12.499 118 44 760,569.99 810 6.175 720 7530 36 203 5536327505 10.02] 5771 719, 78.75
12,500 - 12.999 43 10,845,015.07 196, 6573 724 7904 ‘542 5. .1,046,100.00 019! 5602 7041 77.71
118.000 - 18.000 1 707,750.00 013: 7.250; 682 8182 | 1,398 552357.23248.  100.00. 5.706. 728! 73.76
E 1,398 552.357,232.48.  100.00 5706 728 73.76

] 00 8 : v 1% on 100% 14} 2,452 550.00 44 5.
'2.250 -2.499 1,048 406,858,911.45 7366 5730 731 7570 1% on80% 5 512,565.08 0.09 5951 gos 7898
2.750 -2.999 349, 145120,221.03 2627 5636 719, 6826/ 2mos inton80% 8  1,463,700.00 026 5594, 703 78.36
13.000 -3.125 1 378 100.00 007 6625 736 9488 2% on80% 6  2430,500.00 044, 5684 714 78.14
! 1,398  552,357,232.48 100.00 5706 728 73.76] 6 mos inton 100% 6 1,107,800.00 020; 6280 694 7245
6 mos int on 80% 170, 4B 546,259.97 879 57641 721 7894
Next R _OLTV | No Prepay 1,189 495843 857.43 89.77. 5699 729 7319
'2008-03 1 186,900.00 003 6.375 750 84.99 11,398] 55235723248: 100.00. 5.706i 728 73.76
:2008-04 31 121569001 0.2 6146 714 8161
2008-05 1 1,494 500.00 027 6375 783 7000/
12008-06 27 6,876,018.85 124, 5864 712 78.14] & e
12008-07 391 130,380,015.08 2360 5.632 723 78.81] CurLTv<=80 ) 1,375:545 468,861 08: 9B 75 5699 728 7357
igggs-os 20 7,075,420.00 1.28! 6.020 738 78.28 mgﬁ;ﬁagg GUARANTY 4! 1,016,500.00 0.1816.140. 769 88.67
12010-02 1 255,999 99 0.05 5750, 752 80.00
010.05 4 180,150.00 003 Bess 725 7958 GENERAL ELECTRIC 4, 802,400.000 0.15:6.123] 748 88.43
201006 8 100419196 034 6137 733 70983 UMTEDGUARANTY CORP 2 777,187.82. 0.14:58B6. 710 9375
201007 119 40.032,750.00 725 5044 718 7901| iLender Paid MI 2. 747010000 014 6378 743 9247
201008 88 22.299.190.00 404 5857 725 7750, AMERIN GUARANTY CORP 3. 720,571.40; 013:5791 729 89.41
220 o eeTsal | 006 SIS B4 S628 ey 2 hor 000 o1t 6ae 728 S0
2012-05 1 616,000.00 011, 6375 670 80001 Ll RTOAGE e : : :
2012-06 25i  10,528,254.28 191 5561 757 7200 |NSURANCE CO 1. 542,826.38 0.10| 5.875 90.00
2012-07 145 64.122,176.48 11610 5657 7387162 cmac 1 aesass 7100716780 747 67,00
zg:;'g: 12: ::g;g:::gg 1;'381 ::g: ;gi ;:"1’2 TRIAD GUARANTY 11 283183.00] 005! 6.125 661 89.03
2015-01 1 484,120.38 003! 5375 796  80.00 RESTJL:S\L;%EM gcR;TGAGE 1 233977.08, 004 5875 695 90.00
2015-03 1 397,520.74 007 4875 798 44.79 ‘RADIAN 1 51,000.00 0.01.:6625 7680 8500
2015-04 10 ...6214,578.04 113 5629 697 57.78] | 1,398552,357,232.48! 100.00; 5,706/ 728! 73.76
2015-05 15| 6658,056.82 121 5533 692 7207
12015-06 191 77,819,154.44 1409, 5664 716 69.03 On WUPEL %7501 WAG [FIco oim
2015-07 143 60,069,279.61 10.88; 5679 725 6823 COUNTRYWIDE 166 101,026,711.70]  18.29! 5671 745 7368
2015-08 50, 21,512,700.00 389 5974 725 70.09] ‘GREENPOINT 557 183,815415.80:  33.28! 5723, 720 78.82
1,398 562,357,232.48!  100.00; 5706 728 73.76] MortgageIT 200° 69,925674.00; 12,66 5974, 726 74.85
_— NATIONAL CITY MORTGA | 127 52,838,119.86 957 5.551: 746! 70.11
, | wueB, WELLS FARGO 348:144751,311.03. 2621 5635 719! 68.20
2.000 2 1.116,857.37 : 1,398.552,357,232.48; 100.00} 5.706] 728| 73.76
5.000 1,200 482,927 351.11 8743 5
5125 1 394,300.00 007 6125 684! 80.00
6.000 195 67,918,624.00 1230, 5981 726! 7469
E 1,398 552,357,232.48 100.00. 5706, 728 73.76
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The following is a preliminary Term Sheet. All terms and statements are subject to change.

A
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The information herein has been provided solely by Citigroup Global Markets Inc. ("CGM") based on information with respect to the Mortgage Loans provided by the Issuer and its affiliates.
Neither the Issuer nor any of its affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is preliminary and supplements any prior
information and will be supplemented by the prospectus supplement and by any other information subsequently filed with the Securities and Exchange Commission (“SEC™). All assumptions and
information in this report reflect CGM's judgment as of this date and are subject to change. All analyses are based on certain assumptions noted herein and different assumptions could yicld
substantially different results. You are cautioned that there is no universally accepted method for analyzing financial instruments. You should review the assumptions; there may be differences
between these assumptions and your actual business practices. Further, CGM does not guarantee any results and there is no guarantee as to the liquidity of the instruments involved in this analysis.
The decision to adopt any strategy remains your responsibility. CGM (or any of its affiliates) or their officers, directors, analysts or employees may have positions in securities, commodities or
derivative instruments thereon referred to bere, and may, as principal or agent, buy or sell such securities, commodities or derivative instruments. In addition, CGM may make a market in the
securities referred 1o herein. Neither the information nor the assumptions reflected herein should be construed to be, or constitute, an offer to sell or buy or a solicitation of an offer to sell or buy
any securities, commodities or derivative instruments mentioned herein. No sale of any securities, commodities or derivative instruments should be consummated without the purchaser first having
received a prospectus and, if required prospectus supplement. Finally, CGM has not addressed the legal, accounting and tax implications of the analysis with respect to you, and CGM strongly
urges you to seek advice from your counsel, accountant and tax advisor. A final Prospectus, Prospectus Supplement and Private Placement Memorandum may be obtained by contacting CGM’s
Mortgage Trading Desk at (212) 7236217.
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E-Mail:
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Director, Trading

Sean Duffy

Director, Trading

Pete Steinmetz

Director, Mortgage Finance
Jon Riber

Associate, Mortgage Finance
Pavithra Jayaraman
Associate, Morigage Finance
Scott Schundler

Analyst, Mortgage Finance
Shekhar Shah

Associate, Morigage Analytics (Structure)

James Vosotas
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Daniel King
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Certificates*

. Initial Certificate . .
Certificates Collateral Pool Principal Balance ($)** Ratings (S&P/Fitch)

I-Al Six-Month LIBOR ARMSs / Subgroup I-1 [1] [AAA 7/ AAA]
1-A2 3/6 Conforming ARMs/Subgroup 1-2 [1] [AAA / AAA]
I-A2-10 3/6 Conforming ARMs/Subgroup I-2 *EEx [AAA/ AAA]
I-A3 3/6 Non-Conforming ARMs/Subgroup I-3 [] [AAA / AAA]
I-A4 576 Conforming ARMs/Subgroup 14 [] [AAA/ AAA]
I-A4-10 5/6 Conforming ARMs/Subgroup 14 *EEE [AAA/AAA]
I-A5 5/6 Non-Conforming ARMs/Subgroup I-5 [1] [AAA/AAA]
[-pre**= Group I Aggregate $100 NR
I-R TBD $100 [AAA 7/ AAA]
BT T

L Raen
LBares
1BS*#

1B

*This transaction has three groups of collateral: Group I, Group 11, and Group III Mortgage Loans. Only Group 1 Certificates
are offered pursuant to this term sheet.

** The bond sizes are approximate and subject to +/- 5% variance and final rating agency levels.

*** These Classes of Certificates are not available pursuant to this term sheet.

**** These Classes of Certificates are fixed-rate interest-only certificates and will not have certificate principal balances.
These certificates will accrue interest based on a notional balance.

*#****The holders of the Class I-P Certificates will be entitled to prepayment charges on the mortgage loans.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 3
Advisor immediately.
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Transaction Overview

Title of the Securities:

The Offered Certificates:

Non-Offered Certificates:

Cut-Off Date:

Settlement Date:

1* Distribution Date:

Depositor:

Lead & Sole Underwriter:

Master Servicer:
Originators:

Servicer:

Trust Administrator:

Paying Agent, Certificate
Registrar and
Authenticating Agent:

Trustee:

The Group I Mortgage
Loans:

Citigroup Mortgage Loan Trust Inc., Asset-Backed Pass-Through Certificates, Series 2005-3

Approximately ${ ] adjustable-rate Classes I-A1, Class I-A2, Class -A2-10, Class I-A3, Class 1-A4,
Class FA4-10, and Class FAS5 Certificates (collectively referred to as the “Class FA Certificates™),
Class FP Certificates (the “Group I Class P Certificates™), and Class FR Certificates (the “Group I
Residual Certificates” and along with the Class FA Certificates and Group I Class FP Certificates,
referred to as the “Group I Senior Certificates™) will be offered. The Certificates are backed by Six-
Month LIBOR, 3/6 and 5/6 adjustable rate, first lien, Alt-A residential mortgage loans.

The Class I-B1 through I-B6 Certificates (collectively referred to as the “Class I-B Certificates™ or the
“Group I Subordinate Certificates™) will not be offered pursuant to this Preliminary Term Sheet.

August 1, 2005
On or about August 30, 2005

September 26, 2005

Citigroup Mortgage Loan Trust Inc.

Citigroup Global Markets Inc.

CitiMortgage, Inc.

Ameriquest Mortgage Company and Town and Country Credit Corporation
GMAC Mortgage Corporation

CitiMortgage, Inc.

Citibank, N.A.
U.S. Bank National Association

Comprised of adjustable-rate, first lien, Alt-A mortgage loans, with an aggregate scheduled principal
balance as of the Cut-Off Date of approximately $258,503,111. The Group I Mortgage Loans are Six-
Month LIBOR indexed and have initial rate adjustments occurring six months, three years, or five years
after the date of origination. All Group I Mortgage Loans with a loan-to-value ratio at origination in
excess of 80% are covered by a mortgage insurance policy. The mortgage insurance policy will be
provided by Republic Mortgage Insurance Company and will insure such mortgage loans down to a
loan-to-value ratio of 60%.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 4

Advisor immediately.




CMLTI 2005-5

citigroup’

Transaction Overview

Structure:

Pass-Through Rate:

Credit
Enhancement:

Subordination:

Distribution
Priority:

Senior/Subordinate, shifling interest.

e For the Class I-A1, Class I-A3 and Class I-A5 Certificates, a per annum rate equal to the weighted
average of the Net Mortgage Rates (gross mortgage rate less servicing fee and administration fee
and mortgage insurance fee if applicable) of the mortgage loans in the related subgroup.

e For the Class I-A2 and Class [-A4 Certificates, a per annum rate equal to the weighted average of
the Net Mortgage Rates (gross mortgage rate less servicing fee and administration fee and
mortgage insurance fee if applicable) of the mortgage loans in the related subgroup less the pass-
through rate for the Class I-A2-10 (with respect to the Class I-A2 Certificates) and Class 1-A4-10
Certificates (with respect to the Class I-A4 Certificates).

e For the Class FA2-I0 and Class FA4-JO Certificates, a per annum rate equal to 25 basis points
based on the notional principal balance related to such class.

e For the Class IB Certificates, a per annum rate equal to the weighted average (weighted in
proportion to the results of subtracting from the aggregate principal balance of each Subgroup, the
current principal balance of the related Class I-A Certificates), of (i) the weighted average of the Net
Mortgage Rates of the Group F1 Mortgage Loans, (ii) the weighted average of the Net Mortgage
Rates of the Group I-2 Mortgage Loans, (iii) the weighted average of the Net Mortgage Rates of the
Group I-3 Mortgage Loans, (iv) the weighted average of the Net Mortgage Rates of the Group 1-4
Mortgage Loans, and (v) the weighted average of the Net Mortgage Rates of the Group }5
Mortgage Loans

Credit enhancement for the Class I-A Certificates will be provided by a senior/subordinate, shifting interest
structure. The Class I-B Certificates are subordinate to, and provide credit enhancement for, the Class I-A
Certificates.

Class Ratings (S&P/Fitch) Initial Subordination Percentage*
Class I-A Certificates JAAA/ AAA] [6.70]1% (+/- 50 bps)

*The credit enhancement levels are preliminary and subject to change based upon the final pool as of the Cut-Off Date
and additional rating agency analysis.

Distributions on the Group I Certificates will be made on the 25 day of each month (or if such day is nota
business day, the next business day) commencing in September 2005. On each distribution date, the Paying
Agent will first distribute to the Class I-A Certificates the amounts of interest and principal distributable to
them from available funds from the mortgage loans in the related subgroup. The Paying Agent will then
distribute interest and principal to the Class I-B Certificates from the aggregate remaining available funds
from the Group I Mortgage Loans.

Available Funds: .

The distribution to the Certificates, to the extent of related available funds, will be made according to the

following priority:

1. Distribution of interest, concurrently, to the holders of the Class I-A Certificates in an amount equal to
the interest accrued at their respective Pass-Through Rates on a pro rata basis;

2. Distribution of principal to the holders of the Class I-A Certificates (and on the first distribution date,
the Class I-R Certificates), each such class’s allocable share of principal; and

3. Distribution of interest and principal sequentially to the Class IB Certificates in order of their
numerical class designations, beginning with the Class FB1, until each Class I-B certificate shall have
received
(a) Interest at the applicable Pass-Through Rate
(b) Such class’ allocable share of principal

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 5
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Transaction Overview

Allocation of Losses:

Shifting Interest*:

Realized losses on the mortgage loans will be allocated to the Class I-B Certificates in order of their reverse
numerical class designations, until the Certificate Principal Balance of each Class I-B Certificate has been
reduced to zero. Thereafter, Realized Losses on the mortgage loans will be allocated to the Class FA1
Certificates (if the realized loss is on a Group F1 Mortgage Loan), to the Class FA2 Certificates (if the
realized loss is on a Group I-2 Mortgage Loan), to the Class I-A3 Certificates (if the realized loss is on a
Group I-3 Mortgage Loan), to the Class I-A4 Certificates (if the realized loss is on a Group 1-4 Mortgage
Loan), and to the Class I-AS5 Certificates (if the realized loss is on a Group I-5 Mortgage Loan).

The Group 1 Senior Certificates will be entitled to receive 100% of the unscheduled principal on the
Mortgage Loans through the distribution date in August [2010]. After such time the Class I-B Certificates
will be entitled to receive the following percentage of unscheduled principal payments on the Group ]
Mortgage Loans:

September [2010] — August [2011] 30% of their pro rara share
September [2011] — August [2012] 40% of their pro rata share
September [2012] — August [2013] 60% of their pro rata share
September [2013] — August [2014] 80% of their pro rata share
September [2014] — and after 100% of their pro rata share

Not withstanding the foregoing,
@) if on any distribution date before September 2008, the subordinate percentage is equal to or
greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class 1-
B certificates will receive 50% of their pro rata share of unscheduled principal from the Group
I Mortgage Loans; and
(i) if on any distribution date on or after September 2008, the subordinate percentage is equal to
or greater than twice the initial subordination percentage as of the Cut-Off Date, then the
Class I-B certificates will receive 100% of their pro rata share of unscheduled principal from
the Group I Mortgage Loans;
provided that:
(iii) the aggregate principal balance of the Group 1 Mortgage Loans 60 days or more delinquent
does not exceed 50% d the aggregate certificate principal balance of the Subordinate
Certificates as of that date; and
(iv) the cumulative realized losses do not exceed the then applicable Trigger Amount.

*The shifting interest structure assumes a 5year lockout of unscheduled principal to the Group I
Subordinate Certificates. The lockout period is subject to rating agency approval.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 6
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Transaction Overview

Trigger Amount:

Call Provision:

P&I Advances:

Compensating
Interest:

Underwriting
Standards:

Legal Structure:

ERISA
Considerations:

SMMEA
Considerations:

Form of
Registration:

Minimum
Denominations:

Losses as a % of Initial Sum of the Certificate

Distribution Date Occurring in the Period*: Principal Balances of the Subordinate

Certificates
September [2010] — August [2011] 30%
September [2011] - August [2012] 35%
September [2012] — August [2013] 40%
September [2013] — August [2014] 45%
September {2014] — and after 50%

*The Trigger Amount period above is subject to change based on changes in the Shifting Interest period in
the previous paragraph.

At its option, Citigroup Global Markets Realty Corp. (or if that entity fails to exercise such option, the
Master Servicer) may purchase all of the Group 1 Mortgage Loans (and related properties acquired on
behalf of the trust) when the Group I Mortgage Loans and such properties remaining in the trust have
been reduced to less than 10% of the principal balance of the Group I Mortgage Loans as of the Cut-Off
Date. The Class I-A Certificates and Class I-B Certificates will be redeemed at par plus accrued interest,
in order of seniority to the extent there are sufficient proceeds from such purchase.

The Servicers will be required to advance delinquent payments of principal and interest on the mortgage
loans to the extent such amounts are deemed recoverable. The Servicers will be entitled to be reimbursed
for these advances, and therefore these advances are not a form of credit enhancement.

With respect to each principal prepayment of loans serviced by GMAC Mortgage Corporation, the
Servicer will be obligated to pay up to a maximum amount per month equal to the lesser of (a) one-
twelfth of the product of (i) weighted average servicing fee rate percentage of the related mortgage loans
and (ii) the stated principal balance of such Mortgage Loans, or (b) the aggregate servicing fee actually
received for such month for the Mortgage Loans.

The Group I Mortgage Loans were underwritten to the guidelines of the related Originator as more fully
described in the prospectus supplement.

Designated portions of the trust will be established as one or more REMICs for federal income tax
purposes.

The Class FA Certificates are expected to be ERISA eligible as of the Closing Date. However,
prospective investors should consult with their counsel with respect to the consequences under ERISA
and the Internal Revenue Code of an ERISA Plan’s acquisition and ownership of the Offered
Certificates.

The Class FA Certificates are expected to constitute “mortgage related securities” for purposes of the
Secondary Mortgage Market Enhancement Act of 1984 (SMMEA).”

The Class 1-A Certificates will be issued in book-entry form through DTC.

The Class FA Certificates will be issued with a minimum denomination of $100,000 with incremental
denominations of $1.
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Subgroup I-1: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 67
Aggregate Original Principal Balance: $21,871,299.00 (+-) 7%
Aggregate Current Principal Balance: $21,823,093.32 (+-) 1%
Average Original Loan Balance: $326,437.30 Approx.
Average Current Loan Balance: $325,717.81 Approx.
Percent of Interest Only Loans: 100.00%
1 Lien: 100.00%
Percent with Prepayment Penalty: 0.00%
Wtd. Avg. Net/Gross Coupon: 5.094 /5.349% (+/-) 7 bps
GWAC Range: 4.875-5.875% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin: 6moLIBOR: 1.720%/ 1.975% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 300
Wtd. Avg. Remaining Term (months): 298 (+/-) 1 month
Wtd. Avg. Months to Roll: 4 (+/-) 1 month
Wtd. Avg. Next Change Date: 30-Nov-2005 Approx.
Initial Cap: 5.000%
Periodic Cap: 5.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 1.720% / 1.975% (+/-) 7 bps
Witd. Avg. Maximum Mortgage Net/Gross Rate: 11.745% / 12.000% (+/-) 7 bps
Witd. Avg. Effective LTV: 71.92% Approx.
Wtd. Avg. Original LTV: 71.92% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 716 Approx.
% of Loans Covered by Mortgage Insurance*: 0.00%
Geographic Distribution: (>5%) California 36.34% Approx.
New Jersey 18.49% Approx.
Florida 8.96% Approx.
Nevada 5.23% Approx.
Michigan 5.01% Approx.
Originator/Product Type: Ameriquest 6mo LIBOR (10) 100.00% Approx.
*Mortgage Insurance is provided by RMIC
This page must be accompanied by a disclaimer. 1f'you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 8
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Subgroup 1-1

100,000 - 100,000 2 200,000.00 092 5438 750 3235
100,001 - 125,000 4 439,704.89 201 5.215 738 61.66 61,66
125,001 - 150,000 2 265,567.86 1.22 5.000 749 79.88 79.88
150,001 - 175,000 8 977,958.46 448 5272 717 66.00 66.00
175,001 - 200,000 5 947,300.55 434 5.300 691 68.95 68.96
200,001 - 225,000 5 1,077,613.23 4.94 5.321 720 74,81 74.81
,001 - 250,000 5 1,192,734.00 547 5.251 71 7153 71.53
250,001 - 275,000 1 252,583.43 1.16 5.125 686 72.16 72.16
275,001 - 300,000 5 1,423,200.00 6.52 5.250 728 61.45 61.45
001 -333,700 5 1,594,650.00 7.31 5.501 698 76.22 76.22
,701 - 350,000 2 682,000.00 313 5.188 748 68.34 68.34
50,001 - 400,000 3 1,121,400.00 514 5.211 700 76.07 76.07
,001 -500,000 8 3,500,443.72 16.04 5.438 714 72.45 72.45
,001 - 600,000 10 5,368,939.43 24 60 5323 712 76.87 76.87
|600,001 -700,000 2 1,263,856.38 579 5.495 718 80.00 80.00
'700,001 - 800,000 1 701,841.37 322 5.125 717 52 86 52.86
800,001 - 814,000 1 813,300.00 373 5875 752 67.83 67.83
Avg 326,437 67 21,823,093.32 100.00 5.349 718 71.92 71.92

100,080 - 100,000 2 200,000.00 0.92 5438 750 32.35 32.35
100,001 - 125,000 4 439,704.89 201 5215 736 61.66 61.66
125,001 - 150,000 2 265,567.86 1.22 5.000 749 79.88 79.88
150,001 - 175,000 6 977,958.46 448 5.272 717 66.00 66.00
175,001 - 200,000 5 947,300.55 434 5.300 691 68.96 68.95
200,001 - 225,000 5 1,077,613.23 494 5.321 720 74.81 74,81
225,001 - 250,000 5 1,192,734.00 547 5.251 711 71.53 71.53
250,001 - 275,000 1 252,583.43 1.16 5125 686 72.16 72,16
275,001 - 300,000 5 1,423,200.00 652 5.250 728 61.45 61.45
300,001 -333,700 5 1,594,650.00 7.31 5.501 598 76.22 76.22
333,701 - 350,000 2 682,000.00 313 5.188 746 68.34 68,34
350,001 -400,000 3 1,121,400.00 514 5.211 700 76.07 76.07
400,001 - 500,000 9 3,999,989.17 18.33 5.445 708 72.03 72,03
500,001 - 600,000 9 4,869,393.98 2231 5.305 717 77.67 77.67
600,001 -700,000 2 1,263 856.38 579 5.495 719 80.00 80.00
700,001 -800,000 1 701,841.37 322 5125 717 52.86 52.86
800,001 -813,300 1 813,300.00 373 5.875 752 67.83 67.83
Avg 325718 67 21,823,093,32 100.00 5.349 716 71.92 71.92

4,875 -4.999

4875

58.29

58.29

1 341,000.00 1.56
5.000 -5.499 4 13,443,880.96 61.60 5.183 717 70.98 70.98
5.500 -5.875 22 8,038,212.36 36.83 5647 710 74.06 74086
?WtAvg 5.349 67 21,823,093.32: 100.00 5.349 716 71.92 71.92

21,823,093.32

67

21,823,093.32

71.92

67

21,823,093.32

71.92

67

21,823,093.32

71.92




&L B
:23.11 -25.00

1 103,965.83 0.48 5.375 789 23.11
125.01 -30.00 1 100,000.00 0.46 5.125 793 28.99 28.99
35.01 -40.00 1 100,000.00 0.46 5.750 706 35.71 35.71
'50.01 -55.00 5 1,753,641.92 8.04 5.187 725 52.89 52.89
55.01 -60.00 4 1,178,721.04 5.40 5.053 759 57.48 57.48
60.01 -65.00 4 685,692.63 3.14 5.272 714 61.57 61.57
'65.01 -70.00 6 2,489,663.68 11.41 5.455 720 67.80 67.80,
70.01 -75.00 14 4,104,598.10 18.81 5.390 689 7264 72.64
75.01 -80.00 31 11,306,810.12 51.81 5.370 717 78.79 78.79
'1 67 21,823,093.32 100.00 5.349 716 71.892 71.92

iCombine: o o b ) e
23.11-25.00 1 103,965.83 0.48 5375 789 23.11 23.11
25.01 -30.00 1 100,000.00 046 5.125 793 28.99 28.99
35.01 -40.00 1 100,000.00 0.46 5.750 706 35.71 35.71
'50.01 -55.00 5 1,753,641.92 8.04 5.187 725 52.89 52,89
§5.01 -60.00 4 1,178,721.04 5.40 5053 759 57.48 57.48
60.01 -65.00 4 685,692.63 3.14 5272 714 61.57 61.57
65.01 -70.00 6 2,489,663.68 11.41 5.455 720 67.80 67.80
70.01-75.00 14 4,104,598.10 18.81 5390 689 7264 7264
175.01 -80.00 31 11,306,810.12 51.81 5.370 717 78.79 78.79
67 21,823,093.32] 100.00 5349 716 71.92 71.92
Effective L ,, .

23.11-25.00 1 103,965.83 0.48 5.375 789 23.11 23.11
25.01 -30.00 1 100,000.00 0.46 5.125 793 28.99 28.99
35.01 -40.00 1 100,000.00 0.46 5.750 706 35.71 3571
50.01 -55.00 5 1,753,641.92 8.04 5.187 725 52.89 52.89
:55.01 -60.00 4 1,178,721.04 5.40 5.053 759 57.48 57.48
160.01 -65.00 4 685,692 63 3.14 5.272 714 61.57 61.57
'65.01 -70.00 6 2,489,663.68 11.41 5.455 720 67.80 67.80
70.01 -75.00 14 4,104,598.10 18.81 5.390 689 72.64 72.64
:75.01 -80.00 31 11,306,810.12 51.81 5.370 717 78.79 78.79
; 67 21,823,093.32 100.00 5.349 716 71.92 71.92

& Sl

i1 FANILY 52 17,749,004 34 81.33 5.363 717 72.01 72.01
2 FAMILY 2 571,800.00 262 5.125 708 78.54 78.54
4 FAMILY 1 278,000.00 1.27 5.375 718 79.43 79.43
CONDO 4 755,294 30 3.46 5.200 728 69.73 69.73
PUD 8 2,468,994.68 11.31 5.348 705 69.52 69.52
67 21,823,093.32 100.00; 5.349 7186 71.92 71.92

INVESTOR 1 100,000.00 0.46 5.750 708 35.71 35.71
OWNER OCCUPIED 66 21,723,093.32 99.54 5.347 716 72.08 72.08
67 21,823,093.32 100.00 5.349 716 71.92 71.92

CASH OU

es.
19,463,384.19

59
fREFlNANCE 8 2,359,709.13 . .
i 67 21,823,093.32 5.349 716 71.92 71.92
FullFull-Verified 49 15,784 667.15 72.33 5.259 710 70.61 70.61
Stated-None-None 18 6,038,426.17 2767 5.584 731 75.33 75.33
67 21,823,093.32 100.00 5.349 716 71.92 71.92




661-674

667

11 18.18 73.56 73.56
675 - 699 1 3,075853 41 14.09 5.284 688 72.86 72.86
1700 - 724 2 7,492 547 87 34.33 5363 714 72.23 72.23
725 - 749 9 2,616,059.37 11.99 5.531 735 73.89 73.99
750 - 774 8 3,287,275.88 15.06 5.389 758 72.85 72.85
775-793 6 1,383,188.42 6.34 5.098 788 57.28 57,28
{ 67 21,823,093.32 100.00 5.349 716 71.82 71.92

21,823,033

71.92

21,823,093.32

71.92

21,823,093.32

67

21,823,093.32,

71.92

-California

; 7,929,603.07 4
‘New Jersey 12 4,035,494 64 18.49 5.390 735 70.39 70.39
'Florida 5 1,954,811.08 8.96 5.437 715 74.38 74.38
‘Nevada 3 1,140,726.00 523 5.279 702 69.75 69.75
‘Michigan 3 1,093,511.24 501 5.268 714 77.48 77.48
‘Arizona 4 1,033,766.00 474 5.555 708 77.02 77.02
‘New York 4 927,075.08 4.25 5.426 708 76.86 76.86
‘Colorado 3 900,356.38 413 5.788 707 73.52 73.52
‘Maryland 4 855,315.51 3.92 5154 696 63.64 63.64
‘Washington 2 664,500.00 3.04 5.622 710 78.18 78.18
‘Connecticut 1 414,550.25 1.90 5.125 707 80.00 80.00
Louisiana 1 278,000.00 1.27 5.375 718 79.43 79.43
<Others> 4 595,384.07 273 5.069 745 75.56 75.56
| 67 21,823,093.32 100.00 5.349 716 71.92 71.92
; 21,823,093.32 ; .
i 67 21,823,093.32 100.00 5.349: 716 71.92 71.92

21,823,093.32

67

21,823,093.32

67

21,823,083.32

67

21,823,093.32

1,750 -2.000 45 13,784,880.96 63.17 5.176 ‘ 718 70.67 70.67
2001 -2.500 2 8,038,212.36 36.83 5647 710 74.06 74.06
: 67 21,823,093.32 100.00 5.349 716 71.92 71.92

67

e
21,823,093.32

67

21,823,093.32

100.00;

1.750 -1.999 38 11,527,891.44 52.82 5.139 713 70.17 70.17
;2.000 -2.249 19 6,281,150.50 28.78 5.452 716 72.92 72.92
12.250 -2.499 7 2,101,895.00 9.63 5720 714 76.38 76.38
2.500 -2.500 3 1,912,156.38 8.76 5.875 733 74.20 74.20
{ 67 21,823,093.32 100.00 5.349 716 71.92 71.92

®




67

21,823,083.32

67

21,823,093.32

21,823,093.32

21,823,093.32

21,823,093.32

100.00

67

21,823,093.32

100.00

21,823,093.32

21,823,093.32

21,823,093.32

67

21,823,093.32

21,823,093.32

100.00;

21,823,093.32

67

21,823,093.32:

E

67

21,823,093.32.




| -~
CMLTI 2005-5 citigroup.

Subgroup I-2: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 474
Aggregate Original Principal Balance: $91,016,700.00 . (+-) 1%
Aggregate Current Principal Balance: $90,962,567.96 +-) 7%
Average Original Loan Balance: $192,018.35 Approx.
Average Current Loan Balance: $191,904.15 Approx.
Percent of Interest Only Loans: 67.92% Approx.
1%t Lien: 100.00%
Percent with Prepayment Penalty: 49.57% Approx.
Wtd. Avg. Net/Gross Coupon: 5.425% / 6.042% (+/-) 7 bps
GWAC Range: 4.875-8.375% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin by Index: 6moL.IBOR: 2.133%/2.750% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Months to Roll: A4 (+/-} 1 month
Wtd. Avg. Next Change Date: 1-Jun-2008 Approx.
Initial Cap: 2.000%
Periodic Cap: 1.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.425% / 6.042% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.425% /7 12.042% (+/-) 7 bps
Wtd. Avg. Effective LTV: 63.63% Approx.
Wtd. Avg. Original LTV: 81.06% Approx.
Wtd. Avg. Borrower FICO: (F1ICO>() 716 Approx.
% of Loans Covered by Mortgage Insurance*: 61.95% Approx.
Geographic Distribution: (>5%) California 21.81% Approx.
Florida 8.98% Approx.
New York 8.92% Approx.
New Jersey 7.46% Approx.
Originator/Product Type: Ameriquest 3.6 Alt-A 100.00% ADDrox.

*Mortgage Insurance is provided by RMIC

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
Advisor immediately.
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CMLTI 2005-5
Subgroup i-2

Original Balan : ta i
L@Q, 21 - 75,000 12 806,747.60 0.89 6.059 729 70.42 58.73
§L5,001 - 100,000 33 2,925,397.36 3.22 5876 714 77.86 62.75
3100,001 -125,000 62 7,013,590.00 7.71 5879 721 77.81 62.26
125,001 - 150,000 75 10,286,223.85 11.31 6.076 723 80.56. 63.98
150,001 - 175,000 59 9,647,041.31 10.61 6.038 713 8104 61.45
175,001 -200,000 45 8,629,052 85 9.49 5.894 715 78.28 63.82
200,001 - 225,000 40 8,399,398,28 923 6.157 715 83.34 63.23
225,001 - 250,000 29 6,880,526.30 7.56 5.953 725 80.23; 64.52
igiQ,001 -275,000 35 9,162,791.80 10.07 6.017 716 81.06 63.90
;_27;5,001 -300,000 24 6,917,323.18 7.60 6.134 719 82.05 67.48
300,001 - 333,700 2 10,103,928 58 1.1 6.026 706 83.91 62.67
:333,701 -350,000 14 4,787,415.14 528 6.045 715 84.44 66.66

0,001 -400,000 5 1,852,450.00 2.04 6.806 728 75.32! 58.83
’400,001 -500,000 7 3,040,681.71 3.34 6.238 702 85.35 65.52
500,001 -510,000 1 510,000.00 0.56 5.990 681 86.44 59.64
Avg 192,018 474 90,962,567.96! 100.00: 6.042 716 81.06: 63.63

59,967 - 75,000 12 806,747.60 0.89 6.059. 729 7042 58.73
75,001 - 100,000 33 2,925 397.36 322 5876 714 77.86 62.75
100,001 - 125,000 62 7,013,590,00 7.71 5.879 721 77.81 62,26
125,001 - 150,000 75 10,286,223.85 11,31 6.076 723 80.56 63.98
150,001 - 175,000 59 9,647,041.31 10.61 6.038 713 81.04 &1.45
175,001 -200,000 46 8,629,052.85 9.49 5.894 715 78.28 63.82
200,001 - 225,000 40 8,399,398.28 9.23 6.157 715 83.34 63.23
225,001 -250,000 29 6,880,526.30 7.56 5953 725 80.23 64.52
250,001 - 275,000 35 9,162,791.80 10,07 6.017 716 81.06 63.90
'275,001 - 300,000 24 6,917,323.18 7.60 6.134 719 82.05 67.48
300,001 - 333,700 a2 10,103,928.58 11.11 6.026 706 83.91 62.67
333,701 - 350,000 14 4,787,415.14 526 6.045 715 84.44 66.66
350,001 - 400,000 5 1,852,450.00 204 6.806 728 75.32 58.83
400,001 - 500,000 7 3,040,681.71 3 6.238 702 8535 6552
500,001 -510,000 1 510,000.00 056 5.990 681 86.44 59.64
Avg 191,904 474 90,962,567.96 100.00 6.042 716 81.06 63.63

[Coupor Distrib: .
4,875 -4.999 10 1,438,068.30 158 4,973 744 62.50 62.50
15.000 -5.499 79 13,795,964.66 15,17 5.302 739 73.02 64,77
5.500 -5.999 214 43,011,871.91 47.29 5.757 713 80.66 64.42
6.000 -6.499 43 7,489,077.18 823 6.282 713 83.29 64.42
6.500 - 6.999 % 18,089,504 69 19.89 6.727 709 87.29 61.40
7.000 -7.499 2 4,976,540.74 547 7.237 703 83,51 61.18
'7.500 -7.999 8 1,554,990.48 1.71 7,685 704 88.20 63.85
8.000 -8.375 2 606,550.00 067 8.213 744 84.83 59.93
WiAvg 6.042 474 90,962,567.96 100.00 6.042 718 81.06 63.63

i

90,962,567.96

90,962 567.96

447 86,909,821.48 95.54 6.041 716 81.13
Y 27 4,052,746.48 4.46 6.073 719 79.62 78.75
i 474 90,962,567.96 100.00 6.042 716 81.06 63.63




13.50 -15.00

~75,000.00

5.750:

708

9 0.08
145,01 -20.00 1 76,217.00 0.08 5.375 718 19.70 18,70
'20.01 -25.00 j 130,600.00 0.14 5.375 801 21.62 21.62
125.01 -30.00 1 114,861.11 0.13 4.990 746 26.78 26.78
'30.01 -35.00 2 270,319.33 0.30 5.559 791 30.71 30.71
'35.01 -40.00 5 1,006,436.74 1.11 6.082 757 38.43 38.43
'40.01 -45.00 8 1,309,657.30 144 5.470 727 4242 42.42
'45.01 -50.00 8 1,024,252 18 1.13 5.359 739 47.90! 47.90
'50.01 -55.00 7 1,185,232.73 1.30 5.643 740 52.26 52.26
155.01 -60.00 6 1,051,185.60 1.16 5.371 771 57.02 57.02
'60.01 -65.00 14 2,251,679.97 248 5742 733 62.41 62.41
165.01 -70.00 20 3,889,645.36 428 5673 718 67.47 67.47
'70.01 -75.00 H 6,203,569.71. 6.82 5.630 718 73.09 73.09
75.01 -80.00 81 16,026,083.21 17.62 5.845 717 78.67 78.67
;§0.01 -85.00 43 8,636,158.77 9.49 5.988 717 83.23 60.03
'85.01 -90.00 242 47,711,668.95 52.45 6.279 710 89.20 60.16
i 474 90,962,567.96 100.00: 6.042 716 81.06 63.63

Combined A
113.50 -15.00 1 75,000.00 0.08 5.750. 708 13.50° 13.50
15.01 -20.00 1 76,217.00 0.08 5.375 718 18.70 19.70
20.01 -25.00 1 130,600.00 0.14 5375 801 21.62 21.62
25.01-30.00 1 114,861.11 0.13 4.990 746 26.78 26,78
30.01 -35.00 2 270,319.33 0.30 5.559 791 30.71 30.71
35.01 -40.00 5 1,006,436.74 111 6.082 7517 38.43 38.43
40.01 -45.00 8 1,309 ,657.30 144 5.470 727 4242 42.42
45.01 -50.00 8 1,024,252 18 1.13 5.358 739 47.90 47.90
50.01 -55.00 7 1,185,232.73 1.30 5.643 740 52.26 52.26
55.01 -60.00 6 1,051,185.60 1.16 5.371 771 57.02 57.02
60.01 -65.00 14 2,251,679.97 248 5.742 733 62.41 62.41
65.01-70.00 20 3,889,645.36 4.28 5.673 718 67.47 67.47
70.01 -75.00 34 6,203,569.71 6.82 5.630 718 73.09 73.09
75.01-80.00 81 16,026,083.21 17.62 5.845 717 78.67: 78.67
80.01 -85.00 43 8,636,158.77 9.49 5,988 717 83.23 60.03
85.01 -90.00 242 47,711,668.95 52.45 6.279 710 89.20 60.16
474 90,962 567.96 100.00 6.042 716 81.06 63.63

13,50 -15.00 1 75,000.00 0.08 5.750 708 13.50 13.50
115.01 -20.00 1 76,217.00 0.08 5.375 718 19.70 19.70
20.01 -25.00 1 130,600.00 0.14 5.375 801 21.62 2162
25.01 -30.00 1 114,861,11 0.13 4.990 746 26.78 26.78
30.01 -35.00 2 270,318.33 0.30 5.559 791 30.71 30.71
35.01 -40.00 5 1,006,436.74 : 1.11 6.082 757 3843 38.43
40.01 -45.00 8 1,309,657.30 1.44 5470 727 42.42 42.42
45.01 -50.00 8 1,024,252.18 1.13 5.359 738, 47.90 47.90,
50.01 -55.00 7 1,185,232.73 1.30 5.643 740 52.26 52.26
55.01 -60.00 79 16,010,607.84 17.60 5.987 718 84.67 59.62
60.01 -65.00 228 43,640,085 45 47.98 6.279 711 87.53 60.37
65.01 -70.00 20 3,889,645.36 4.28 5673 718 67.47 67.47
70.01 -75.00 34 6,203,569.71 6.82 5.630 718 73.09 73.09
75.01 -80.00 81 16,026,083.21 17.62 5.845 717 78.67 78.67
474 90,962,567.96 100.00; 6.042 716 81.06 63.63




1 FAMILY

377 70,989,612.99 78.04 6.009 81.04 63.73
‘2 FAMILY 24 6,428 584.70 7.07 6.308 708 80.60 64.49
'3 FAMILY 6 1,792,539.52 1.97 5976 736 80.16 62.36
‘4 FAMILY 4 981,887.20 1.08 6.390 699 86.32 63.57
:CONDO 35 5,850,147.96 6.43 6.142 721 79.50 62.38
PUD 28 4,919,795.59 5.41 6.007 711 83.23 62.89
! 474 80,962,567.96 100.00 6.042 716 81.06 63.63

&:é:c,u! n Y j o ¢ '%

INVESTOR 31 4,786,119.69 5261 6.386 706 79.09 64.22
OWNER OCCUPIED 434 84,326,963.77 92.71 6.013 717 81.05 63.60
"SECOND HOME 9 1,849 484.50 203 6.468 704 86,83 63.32
474 90,962,567.96 100.00 6.042 718 81.06 63.63

PU p Hidoaid
CASH oUT 73,870,974 64 _
:PURCHASE 29 4,336,190.47 6.132 723 80.16 75.99
EREFlINANCE 75 12,755,402.85 14.02 5.936 725 84.18 63.14
474 90,962, 567.96 100.00 6.042 716 81.06 63.63

FullFuli-Verified 327 60,922 287.25 66.98 5.970 718 80.78 63.28
Reduced-None-Verified 49 9,894,374.75 10.88 6.406 708 85.37 63.17
Stated-None-None 38 7,589,191.83 8.34 5.752 724 68.63 68.63
Stated-Full-Verified 60 12,556,714.13 13.80 6.280 707 86.57 62.63

474 90,862,567.96 100.00 6.042 716 81.06 63.63

R 2 R it Wi v

ESBO -699 190 37,314,007.15 41.02 6.180 689 83.33 63.55
:700 - 724 117 22,914,247 .93 25.19 6.129 711 81.93 64.40
725 - 749 93 17,821,461.72 19.59 5.763 736 81.14 64.98
750 - 774 36 6,468,058.77 711 5.947 762 81.72 63.90
T715-799 28 4,872,274.08 5.36 5.931 783 65.45 58.70
‘800 - 817 10 1,672,518.31 1.73 5.415 808 59.46 53.02
! 474 90,962,567.96 100.00 6.042 716 81.06 63.63

;

Lag

360 - 360

474

90,962,567.96

474}

90,962,567.96

81.06

Remaini
357 - 359

474

90,962,567.96

81.06

474

90,962,567.96

81.06




‘California 84 19,842,167.72 21.81 5.857 717 76.25 64.39
Florida 48 8,169,168.85 8.98 6.108 710 83.29 62.58
New York 28 8,116,933.41 8.92 6.098 714 77.90 63.36
New Jersey 32 6,786,506.61 7.46 6.225 721 77.80 62.60
illlinois 21 4,339,715.31 477 6.433 705 86.40 6242
‘Minnesota 19 3,607,237.38 3.97 6.154 713 83.04 63.22
fMassachusetts 13 3,488,069.63 3.83 6.091 715 83.42 63.10
:Pennsylvania 19 3,073,972.77 3.38 5.703 725 8223 64.00
fMichigan 18 2,764,703.16 3.04 6.092: 719 86.99 62.55
‘Arizona 17, 2,757,769.11 3.03 6.008 711 82.63 68.38
‘Wisconsin 13 2,263,324.38 248 6.532 723 86.60 64.94
‘Indiana 15 2,174,886.61 239 5.648 721 83.83 63.65
'Connecticut 1 2,168,375.59 2.38 6.083 71 83.38 66.57
nglmayland 9 1,999,881.59 2.20 5.679 712 81.52 65.27
‘Georgia 13 1,916,894.38 2.11 6.421 703 87.71 61.33
Colorado 11 1,801,620.19 209 5.971 720 85.12 62.83
‘Washington 2} 1,787,289.89 1.96 6.103 726 83.24 61.07
Texas 13 1,583,472.13 1.74 6.088 718 80.49 67.58
:Nevada 5 1,283,791.00 1.41 6.233 710 81.74 64.53
'Utah 8 1,215,082.32! 1.34 6.102 701 87.12 63.06
'North Carolina 10 1,158,513.42 1.27 6.003 721 85.02 60.56
Eprggon 6 923,589.41 1.02 6.431 701 88.15 60.13
'<Others> 52 7,639,603.10 8.40 5.933 724 80.44 63.29
‘ 474 90,962,567.96 100.00 6.042 716 81.06 63.63

80,962,567.96

90,962,567.96

90,962,567.96

90,962,567.96

90,962,567.96

90,962,567.96

90,962,567.96

474 90,962,567.96

110.875 - 10.999 10 1,438,068.30 1.58 4973 744 62.50 62.50
,11.000 - 11.499 79 13,795,964.66 15.17 5.302 739 73.02 64.77
11.500 - 11.999 214 43,011,871.91 47.29 5757 713 80.66 64.42
12.000 - 12.499 43 7,489,077.18 8.23 6.282 713 83.29 64.42
12.500 - 12.999 95 18,089,504.69 19.89 6.727 708 87.29 61.40
13.000 - 13.499 23 4,976,540.74 5.47 7.237 703 83.51 61.18
13.500 - 13.999 8 1,554,990.48 1.71 7.685 704 88.20 63.85
:14.000 - 14.375 2 606,550.00 067 8.213 744 84.83 59.93
‘ 474 90,862,567.96 100.00 6.042 716 81.06: 63.63




'4,875 -4.999 10 1,438,068.30 1,58 4,973 744 6250 62.50
5,000 - 5.249 14 1,944 591.74 214 5.125 761 7043 68.02
5,250 - 5,499 65 11,851,372.92 1303 5331 735 73.45 64.24
5500 -5.749 84 16,465,145 45 18.10 5555 716 76.84 64.18
5.750 - 5,999 130 26,546,726.46 29.18! 5.883 71 83.04 64.57
6,000 -6.249 g 1,407,871.35 1,55 6.125 703 85.24 65.09
'6.250 -6.499 34 6,081,205,83 669 6.319 716 82.84 64.26
6.500 -6.749 42 7,792,675.61 8.57 5.536 710 8581 62,04
6.750 -6.999 53 10,296,829.08 11.32 5.872 708 88.42 60.92
7.000 -7.249 1 2,283,954.70 251 7.125 709 79.97 58.33
7.250 -7.499 12 2,692,586.04 296 7.331 699 86,51 63.59
7.500 -7.749 5 877,608.49 0.96 7.528 706 90.00 60.30
7.750 -7.999 3 677,381.99 074 7.889 701 85.87 68.44
'8.000 -8.249 1 293,550.00 043 8125 757 84.63 60.09
8,250 -8.375 1 213,000.00 023 8.375 721 85.20 59,64
| 474 90,962,567.96 100.00: 6.042 716 81.06 63.63

474

90,962,567.96

474

90,962,567.96

474

90,962,567 96

474

90,962 567.96

90,962,567.96 ) . 63.63

474 90,962,567.96 100.00 6,042 716 81.06 63.63

100 i
o 175 29,180,636.55 32,08 5,989 715 80.20 6327
60 299 61,781,931.41! 67.92 6.067 717 81.47 63.79
i 474 90,962,567 96 100.00 6.042 716 81,06 53.63
0 233 45,873,069.45 50.43 6.191 717 80.99 63.65
12 2 521,700.00 0.57 5.781 707 87.71 59.87
136 239 44,567,798.51 49.00 5,892 718 81.06 63.65
2 474 90,962,567.96 100.00 £.042 716, 81.05 63.63

1% on 100% 1 129,734.27 0.14 5.875 714 86.09 60.26
1% on 80% 17 2,624,839.24 2.89 6.090 718 87.37 61.62
2 mos int on 100% 19 3,607,237.38 3.97 6.154 713 83.04 63.22
12% on 80% 4 717,885 16 079 5,690 715 83.60 59.09
i3 mos int on 100% Yri-no PP after 1 210,826.70 0.23 6.990 743 89.79 60.16
3%-2%-1% on 100% 1 210,800.00 0.23 7.250 682 89.70 £0.10
(5% -4%-3% on 100% 5 460,446.37 051 6.135 728 81.09 60.47
'6 mos int on 80% 193 37,127,729.39 40.82 5838 715 80.35 63.96
‘No Prepay 233 45,873,069.45 50.43 6.191 717 80.99 63.65
{ 474: - 80,962,567.96 100.00;  6.042 716, 81.06 63.63

P Status ?

‘Lender Paid Mi 285 56,347,827.72 61.95 6.235 711 88.29 60.14
rClurLTV<=80 188 34,614,740.24 38.05 5.729 724 69.31 69.31
% 474 90,962,567.96 100.00 65.042 718 81.06 63.63




CMLTI 2005-5

uﬂqrouﬁ'f

Subgroup I-3: Collateral Summary

Collateral statistics for the Morigage Loans listed below are as of the Cutoff Date

Summary Statistics

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1% Lien:

Percent with Prepayment Penalty:
Witd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:
Reset Frequency:

Wtd. Avg. Original Term (months):
‘Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate:
Wtd. Avg. Maximum Mortgage Net/Gross Rate:

Witd. Avg. Effective LTV:

Wtd. Avg. Original LTV:

Wtd. Avg. Borrower FICO: (FICO>0)

% of Loans Covered by Mortgage Insurance*:

Geographic Distribution: (>5%)

Originator/Product Type:

69
$31,357,053.00
$31,346,329.08

$454,450.04

$454,294.62
83.86%
100.00%
62.00%

5.422% / 6.039%
5.125-8.750%
6moLIBOR

6moLIBOR: 2.133% / 2.750%

Semi-Annually
360
358
34
1-Jun-2008
2.000%
1.000%
5.422% /6.039%

11.422% /12.039%

65.10%
82.67%
708
61.83%

California
New York
New lJersey

Ameriquest 3.6 Alt-A

Tolerances

) 7%
(+-) 7%
Approx.
Approx.

Approx.

Approx.
(+/-) 7 bps
Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month

Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.
Approx.
Approx.

59.09% Approx.
9.42% Approx.
7.42% Approx.

100.00% Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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CMLTI 2005-5
Subgroup I-3

P

:360,000 - 400,000 24 9,034 408.29 2882 6.079 A

'400,001 - 500,000 32 14,429 089.83 46.03 6.018 710 81.90 64.90
500,001 - 600,000 7 3,864,317.90 12.33 5.954 697 82.73 63.70
600,001 -700,000 5. 3,269,143.15 10,43 5.931 720 78.91 66.99
700,001 -750,000 1 ©749,369.91 239 6.875 714 87.21 60.17
'AvQ 454,450 69 31,346,329 08 100.00 6.039 708 82.67 65.10

Cutrent Bala . ’

360,000 -400,000 24 9,034 408.29 28.82 6.079 704 84.87 65.74
400,001 - 500,000 2 14,429 089.83 46.03 6.018 710 81.90 64.90
500,001 -600,000 7 3,864,317.90 12,33 5954 697 8273 63.70
600,001 - 700,000 5 3,269,143.15 10.43 5931 720 78.91 66.99
'700,001 - 749,370 749,369.91 239 6.875 714 87.21 60.17
‘Avg 454,295 69 31,346,329.08 100.00 6.039 708 82.67 65.10

/5,125 - 5,499 5 2,447,970.54, 7.81 5318 713 77.05 72.55
5,500 -5.999 M 18,123,206.04. 57.82 5763 711 81,50 65,00
16,000 -6.499 11 5,532,455.88 17.65 6.214 701 84.93 64.44
6,500 - 6,999 3,600,196.62 11,49 6795 705 87.90 62.01

00 -7.999 3 1,228,000.00 392 7.637 701 83.49 65.47
8.500 -8.750 1 414,500.00 1.32 8.750 689 89.18 59.75
WiAvg 6.038 69 31,346,320.08 100.00 6.039 708 82.67 65.10

31,346,329.08 100.00

31,346,329.08 100.00!

29,831,129.08

1,615,200.00

31,346,329.08

60.00 -60.00 1 653,333.21 2.08 5875 737 60.00 60.00
:60.01 -65.00 3 1,294,262.58 4.13 5.578 692 63.39 63.39
65.01 -70.00 4 1,980,933.73 6.32 5.633 710 68.60 68.60
70.01 -75.00 6 2,832,983.53 9.04 6.072 709 73.14 73.14
75.01 -80.00 12 5,201,997.60 16.60 5.846 716 79.13 79.13
80.01 -85.00 4 1,908,950.00 6.09 5.862 701 83.10 60.17
85.01 -90.00 39 17,472,868.43 55.74 6.197 706 89.10 60.08

69 31,346,329.08! 100.00 6.039 708; 82.67 65.10

653,333.21

1
'60.01 -65.00 3 1,294,262 58 413 5578 692 63.39 63.39
65.01-70.00 4 1,980,933.73 6.32 5633 710 68.60 £8.60
70.01 -75.00 6 2,832,983.53 9.04 6.072 709, 73.14 73.14
75.01 -80.00 12 5,201,997.60 16.60 5846 716 79.13 79.13
:80.01 -85.00 4 1,908,850.00 6.09 5.862 701 83.10 60.17
:85.01 -90.00 39 17,472,868 43 5574 6.197 708 89.10 60.08
3 69 31,346,329.08 100.00 6.039 708 82 67 65.10




Effeclive LT
'59.58 -60.00

16 2334 711 85.47 59.77
60.01 -65.00 31 14,015,150.96 4471 6.098 703 86.45 60.55
65.01-70.00 4 1,980,933.73 6.32 5.633 710 68.60 68.60
70.01-75.00 6 2,832,983.53 9.04 6.072 709 73.14 73.14
75.01 -80.00 12 5,201,997.60 16.60 5.846 716 79.13 79.13
E 69 31,346,329.08 100.00 6.039. 708 82.67 65.10

1 FAMILY 56 24,685,726.65 78.75 6.024 707 8235 65.14
12 FAMILY 3 2,128,495.85 6.79 6.307 714 87.88 60.06
'3 FAMILY 1 594,000.00 1.89 6.125 720 90.00 60.30
‘CONDO 3 1,140,206.58 3.64 5.791 725 76.58 66.62
PUD 6 2,796,900.00 8.92 6.049. 703 82.54 68.92
: 63 31,346,329.08 100.00 6.039 708 8267 65.10

INVESTOR 2 727,606.58 232 6.553 75.52 60.82

OWNER OCCUPIED 67 30,618,722.50 97.68 6.027 709 8284 65.20

i 69 31,346,329.08 100.0C 6.039 708 8267 65.10

'cAS _

‘PURCHASE 5 1,964,200.00 6.27 6.085 736 81.52 74,73

‘REFINANCE 5 2,447,950.00 7.81 5.909 700 8563 60.12
89: 31,346,329.08 100.00: 6.039 708 82.67 65.10

; 23,492 385 18 .94
‘Reduced-None -Verified 6 2,782,513.79 8.88 6.043
‘Stated-Full-Verified 12 5,071,430.11 16.18 6.038
69 31,346,329.08 100.00 6.039

O Distributio;

680 - 699 32 13,874,531.47 44.26 6.132
700 - 724 25 11,743,191.02 37.46 6.018
725 - 749 8 4,030,653 .21 12.86 5.945
5750 -774 2 889,453.38 284 5.500
800 - 809 2 808,500.00 2.58 5.815
: 69 31,346,329.08 100.00 6.039

31,346,329.08:

31,346,329.08!

69

oot

31,346,329.08

69

31,346,329.08




California

18,521,766 66

710

82.36

40 65.14
‘New York 7 2,952 580.00 942 6.006 724 84.81 67.33
INew Jersey 5 2,327,106.12 742 6.139 696 8468 60.19
‘Washington 3 1,382,775.00 441 5.948 696 83.77 65.11
Colorado 2 1,112,333.21 3,55 6.133 721 72.38 60.12
‘Michigan 2 894,536.87 285 6.108 693 89.93 60.25
Texas 1 499,434.73 1,59 5.375 695 68.49 68.49
‘New Hampshire 1 482,000.00 1,54 7.750 727 73.59 73.59
[Florida 1 440,000.00 1.40 5.750 697 80.00 80.00
‘Maryland 1 43990000 1.40 5.875 704 89.80 60.17
‘Nevada 1 406,000.00 1.30 6.375 684 78.08 78.08
‘Minnesota 1 397,673.11 1.27 6.990 697 89.51 59.97
‘Vermont 1 386,438.60 1.23 5.875 680 79.81 79.81
Arizona 1 373,500,00 1.19 6.990 701 90,00 60.30
Delaware 1 370,284.78 1.18 5.250 712 90.00 60.30
Miinois 1 360,000.00 1.15 7.500 682 90.00 60.30
69 31,346,329.08 100.00 6.039 708 8267 65.10

31,346,329.08

31,346,329.08

31,346,329 .08

31,346,329.08

31,346,329.08

ik

2.750 -2.750 69 82.67 65.10
i 69 31,346,329.08 100.00: 6.039 708 82.67 65.10
Tife Cap , , , i _
:11.125 - 11.499 5 2,447, 970.54 7.81 5.318 713 77.08 72.55
11.500 - 11.999 41 18,123,206.04 57.82 5.763 711 81.50 65.00
112.000 - 12.499 1 5,632 455.88 17.65 6.214 701 8493 64.44
12,500 - 12.999 8 3,600,196.62 11.49 6.795 705 87.90 62.01
113.500 - 13.999 3 1,228,000.00 3.92 7.637 701 83.49 65.47
%14.500 -14.750 1 414,500.00 1.32 8.750 689 89.18 59.75
69 31,346,329.08 100.00 6.039 708 82.67 65.10
iLjfe Fioor- L . :
5.125 -5,24 1 375,920.00 1.20 5.125 745 79.98 79.98
5.250 -5.499 4 2,072,050.54 6.61 5.353 707 76.51 71.21
5.500 -5.749 14 5,945,690.96 18.97 5.561 714 75.83 67.89
'5,750 -5.999 27 12,177,515.08 38.85 5.862 710 84.27 63.59
'6.000 -6.249 6 3,152,366.94 10.08 6.125 700 87.87 59.95
'6.250 -6.499 5 2,380,088.94 7.59 6.331 703 81.04 70.37
56.500 -6.749 3 1,243,373.60 397 6.537 702 89.68 60.08
'6.750 -6.999 5 2,356,823.02 7.52 6.932 707 86.97 63.02
7.500 -7.749 2 746,000.00 2.38 7.565 685 89.88 60.22
'7.750 -7.999 1 482 000.00 1.54 7.750 727 73.59 73.59
:8.750 -8.750 1 414,500.00 1.32 8.750 689 89.18 59.75
E 69 31,346,329.08 100.0C 6.039 708 82.67 65.10




31,346,329.08

31,346,329.08

31,346,329.08

69

31,346,329.08

Perios sre Up! . :
1.000 69 31,346,329.08 4100.00 6.039 708 82.67% 65.10
69 31,346,329.08. 100.00 6.039 708 82.67: 65.10

‘o 10 5,060,597.89 16.14 6.088 703 78.54 64.15
‘60 59 26,285,731.19 83.86 6.030 709 83.47 65.28
! 69 31,346,329.08 100.00 6.039 708 82.67 65.10
0 27 11,912,863.45 38.00 6.183 710 83.53 65.82
36 42 19,433,465.63 62.00: 5.951 707 82.15 64.65

69: 31,346,329.08 100.00 6.039 708 82.67 65.10

x% on 80%

6.108

2 894,536.87 285 89.93 60.25
:2 mos int on 100% 1 397,673.11 1.27 6.990 697 89.51 59,97
EG mos int on 80% 39 18,141,255.65 57.87 5.920 708 81.60 64.97
ZNO Prepay 27 11,912,863.45 38.00 6.183 710 83.53 65.82
: 69 31,346,329.08 100.00 6.039 708 8267 65.10
iLender Paid MI 43 19,382,818.43 61.83 6.164 708 88.51 60.08
iCAquTV<=80 26 11,963,510.65 38.17 5.837 712 73.22 73.22
: 69 31,346,329.08 100.00 6.039 708 82.67 65.10




CMLTI 2005-5

citigroup’

Subgroup I-4: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1% Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:
Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Witd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate:
Wtd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Effective LTV:

Wtd. Avg. Original LTV:

Wtd. Avg. Borrower FICO: (F1ICO>0)

% of Loans Covered by Mortgage Insurance*:

Geographic Distribution: (>5%)

Originator/Product Type:

Summary Statistics
545

$95,883,914.00
$95,798,127.78
$175,933.79
$175,776.38
56.09%
100.00%
57.89%
5.441% / 6.032%
4.990-8.375%
6moLIBOR
6moLIBOR: 2.159% /2.751%
Semi-Annually
360
358
58
29-May-2010
6.000%
1.000%
5.441% / 6.032%
11.441% / 12.032%
63.30%
79.12%
718
57.52%

California
New Jersey
Florida
New York
Texas

Armneriquest 5.6 Alt-A

11.99%
10.21%
8.15%
6.68%
5.35%

100.00%

Tolerances

(+-) 7%
(+H-)1%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps
Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month

Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.
Approx.

Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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CMLTI 2005-5
Subgroup 14

e { -
160,000 - 75,000 27 1,769,820.07 1.85 5.901 723 X 55.88
15,001 - 100,000 65 5,802,513.26 6.06 6.018 723 77.87 63.17
100,001 -125,000 80 8,960,985.73 9.35 5.945 723 77.42 64.11
425,001 -150,000 75 10,198,385.59 10.65 5.961 716 81.05 64.74
150,001 -175,000 66 10,797,140.66 11.27 6.010 718 83.12 64.93
175,001 -200,000 57 10,741,002.82 11.21 6.084 711 82.48 63.31
:200,001 - 225,000 39 8,317,483.55 8.68 6.073 724 76.31 60.60
3225,001 -250,000 34 8,050,359.71 8.40 5.971 717 78.78: 62.20
5250,001 -275,000 36 9,454 922 11 9.87 6.003 721 79.16: 63.20
22 6,381,991.98 6.66 6.128 714 78.75 61.82

19 6,014,675.94 6.28 6.122 717 78.48 63.60

14 4,789,973.19 5.00 6.156 716 76.31 63.01

4 1,457,283.85 1.52 5.771 701 7282 66.93

7 3,061,579.32 3.20 6.212 716 79.17 66.69

545 95,798,127.78 100.00 6.032 718 79.12 63.30

59,793 - 75,00 27 1,769,820.07 1.85 5.901 723 66.82 55.88
75,001 - 100,000 65 5,802,513.26 6.06 6.018 723 77.87 6§3.17
100,001 - 125,000 80 8,960,985.73 9.35 5.945 723 77.42 64.11
125,001 - 150,000 75 10,198,395.59 10.65 5961 716 81.05 64.74
150,001 - 175,000 66 10,797,140.66 11.27 6.010 718 83.12 64.93
175,001 -200,000 57 10,741,002.82 11.21 6.084 711 82.48 63.31
200,001 - 225,000 39 8,317,483.55 868 6.073 724 76.31 60.60
225,001 - 250,000 34 8,050,359.71 8.40 5.971 717 78.78 62,20
250,001 - 275,000 35 9,454,922 11 9.87 6.003 721 79.16 63.20
275,001 - 300,000 2 6,381,991.98 6,66 6.128 714 78.75 61.82
300,001 - 333,700 19 6,014,675.94 6.28 6.122 717 78.48 63.60
333,701 - 350,000 14 4,789,973.19 5.00 6.156 716 76.31 63.01
{350,001 -400,000 5 1,852,083,85 1.93 5847 699 72.04 67.40
400,001 - 481,500 6 2,666,779.32 278 6.225 719 80.66 66.33
Avg 175,776 545 95,798,127.78 100.00 6.032 718 79.12 63.30

4.990 -4.999 2 393,013.58 0.41 4.990 714 84.79 70.46
5.000 -5.499% 2% 3,186,617.68 3.33 5.299 738 73.26 60.11
5.500 -5.998 345 60,533,477.26 63.19 5.809 723 76.62 63.55
:6.000 -6.499 74 13,716,307.25 14.32 6.200 701 84.08 64.22
16.500 -6.999 81 15,092,682.93 15.75 6.699 712 83.87 62.42
7.000 -7.489 10 1,962,568.26 2.05 7.215 699 89.20 60.23
7.500 -7.999 6 732,957.82 0.77 7.580 712 88.11 63.06
:8.000 -8.375 1 180,503.00 0.19 8.375 688 $0.00 60.30
WtAvg 6.032 545 95,798,127.78 100.00 6.032 718 79.12 63.30

545

95,798 127.7 100.00:

545

95,798,127.78! 100.00!

‘N 512 91,130,526.39 95,13 6.040 718 79.20 62.60
Y 33 4,667 601.39 4.87 5.876 719 77.62 76.99
545 95,798,127.78 100.00 6.032 718 79.12 63.30




'9.84 - 10.00

53,941.68

740

9.84

1 0.06°

115.01 -20.00 1 62,500.00 0.07 5.625 809 16.39 16.39
120.01 -25.00 3 378,516.38 0.40 5.819 723 22 44 2244
125.01-30.00 3 475,115.67 0.50 5.609 719 27.95 27.95
130.01 - 35.00 4 472,313.85 0.49 5.464 750 33.40 33.40
35,01 - 40.00 3 362,759.23 0.38 5.760 720 37.84 37.84
140.01 -45.00 3 353,209.56 0.37 5.637 728 4277 4277
145.01 -50.00 12 2,268,112.69 237 5.838 717 47.31 47.31
50.01 -55.00 12 1,937,076.75 2.02 5.790 739 53,02 53.02
55.01 -60.00 2 3,143,044.70 3.28 5.666 735 57.67 57.67
;gpm -65.00 20 4,540,960.88 474 5.901 730 62.57 62.57
'65.01 -70.00 2 4,792,642.32 5.00 5.849! 712 68.13 68.13
70.01 - 75.00 33 6,784,577.66 7.08 5.899: 730 72.67 72.87
175.01 -80.00 97 15,064,253.13 15.72 5914 715 78.80 78.80
80.01 -85.00 73 13,925,202.30 14.54 6.049 718 83.26 60.06
85.01 -90.00 236 41,177,900.98 42.98 6.197 713 89.14 60.17
545 95,798,127.78. 100.00 6.032 718 79.12 63.30

l9.84 - 10.00 1 59,941.68 0.06 6.125 740 9.84 9.64
115,01 -20.00 1 62,500.00 0.07 5625 809 16.39 16.39
20.04 -25.00 3 378,516.38 0.40 5819 723 2244 22.44
25.01 -30.00 3 475,115.67 0.50 5.609 718 27.95 27.95
30.01 -35.00 4 47231385 049 5464 750 33.40 33.40
35.01 -40.00 3 362,759.23! 0.38 5.760 720 37.84 37.84
40.01 -45.00 3 353 209.56 0.37 5.637 728 4277 4277
45.04 -50.00 12 2,268,112.69 237 5.838 717 4734 47.31
50.01 -55.00 12 1,937,076.75 202 5790 739 53.02 53.02
55.01 -60.00 2 3,143,044.70 328 5.666 735 5767 57.67
60.04 -65.00 20 4,540,960.88 474 5.901 730 62.57 62.57
65.01 -70.00 2 4,792 642,32 5.00 5.849 712 68.13 68.13
70.01 -75.00 33 6,784 577.66 7.08; 5.899 730 72.67: 72.67
75.01 - 80.00 97 15,064,253.13 15.72 5914 715 78.80: 78.80
80.01 -85.00 73 13,925,202.30 14.54 6.049 718 83.26 60.06
85.01 -90.00 236 41,177,900.98 42.98 6.197 713 89.14 60.17
545: 95,798,127.78 100.00 6.032 718 79.12 63.30

EH

9.84 - 10.00 1 59,941.68 0.06 6.125 740 9.84 9.84
45.01 -20.00 1 62,500,QQ 0.07 5.625 809 16.39 16.39
20.01 -25.00 3 378,516.38 0.40 5819 723 2244 22.44
25.01 -30.00 3 47511567 0.50 5.609 719 27.95 27.95
30.01 -35.00 4 472,313.85 049 5.464 750 33.40 33.40
35.01 -40.00 3 362,759.23 038 5.760 720 37.84 37.84
40.01 -45.00 3 353,209 56 0.37 5.637 728 4277 42 77
45.01 -50.00 12 2,268,112.69 237 5.838 717 47.31 47.31
50.01 -55.00 12 1,937,076.75 202 5.790 739 53.02 53.02
55,01 -60.00 98 18,025,248.90 18.82 5.951 723 80.86 59.44
60.01 -65.00 253 44,761,859.96 -46.73 6.178 714 85.74 60.50
'65.01 -70.00 2 4,792,642 32 5,00 5849 712 68.13 68.13
170.01 -75.00 33 6,784,577.66 7.08 5.899 730 72.67 7267
:75.01 -80.00 97 15,064,253 .13 15.72 5.914 715 78.80 78.80,
‘ 545 95,798,127.78 100.00 6.032 718 79.12 63.30




4 FAMILY 448 77,561,094.78 80.96 6.011 719 79.19 63.12
2 FAMILY 20 4,677,772.61 488 6.343 707 72.90 64.19
'3 FAMILY 6 1,244,331.75 1.30 6.108 705 79.06 62.11
‘4 FAMILY 1 389,000.00 0.41 5.500 717 70.73 70.73
CONDQ 38 6,404,554.80 6.69 6.064 718 81.46 63.42
PUD 32 5,521,373.84 576 6.053 718 81.33 64.65

545 95,798,127.78 100.00 6.032 718 79.12 63.30
INVESTOR 24 2,609,020.16 272 6.171 719 86.48 64.46
'OWNER OCCUPIED 512 91,596,139.50 95.64 6.025 718 78.95 63.32
'SECOND HOME g 1,592 968.12 1.66 6.187 713 76.81 60.15
545 95,798,127.78 100.00' 6.032 718 79.12 63.30
'CASH OUT 415 75,520,576.97 78.83 6.062 718 78.97 62.62
'PURCHASE 41 6,201,934.69 6.47 5.939 721 80.94 74.10
'REFINANCE 89 14,075,616.12 14.69 5913 715 79.13 62.20
545 95,798,127.78 100.00 6.032 718 79.12 63.30

FullFull-Verified 415 72,903,087.21 76.10 5,995 719 79.23
[Reduced-None-Verified 45 8,091,714.29 8.45 6.203 710 80.58 66.32
Stated-None-None 33 5,748,413.10 6.00 5.996 717 65.19 65.19
Stated-Full-Verified 52 9,054,913.18 945 6.197 719 85.82 63.33
545 95,798,127.78' 100.00 6.032 718 79.12 63.30
'680 - 699 184 32,578,366.15 3401 689 79.96 63.20
700 - 724 163 29 534,783.52 30.83 711 82.17 63.90
725 -749 107 18,895,011.51 19,72 737 76.37 63.24
750 - 774 57 9,559,006.11 9.98 762 75.43 63.45
775 - 799 27 4,281,654 61 447 784 74.58 61.31
800 - 810 7 949,305.88 0.99 808 68.07 57.02
{ 545 95,798,127.78 100.00 718 79.12 63.30

95,798,127.78

100.00

95,798,127.78

100.00:

Upi P

356 - 359 545 95,798,127.8 100.00% 6.032 718 78.12 63.30
545 95,798,127.78 100.00 6.032 718 79.12 63.30




‘California 47 11,489 866.67 11.99 5921 721 71.26 62.22
New Jersey 40 9,777,957.24 10.21 6.221 714 75.78 62.83
Florida 51 7,806,449.22 8.15 6.130 714 8218 60.93
‘New York 2% 6,397,793.07 6.68 5.862 715 £9.03 61.80
Texas 4 5,124,558 53 535 5.892 713 79.83 73.98
‘Maryland 21 4,138,475 52 432 6.233 719 8227 6527
‘Ohio 28 4,135,770.92 432 5.697 718 85.49. 62.07
‘Arizona 2 3,708,756.89 387 5.934 716 82,60 62.74
‘Massachusetts 16 3,279,431.08 342 5.852 725 76.58. 6268
‘Washington 17 3,047,461.41 3.18 6.203 711 81.95 63.97
‘Pennsylvania 2 2,938,008.73 307 5974 711 84.71 62.03
Minois 15 2,887,816.04 3.01 6.314 722 79.26 62.68
‘Minnesota 15 2,659,704.36 278 5917 720 81.18 65.73
‘Colorado 15 2,517,614.59 263 5.837 724 82.29 63.14
‘Connecticut 13 2,451,181.63 256 5912 721 79.69 63.40
‘Rhode Island 8 2,080,043.88 217 6.199 720 78.94 60.41
‘Michigan 15 1,983,837.77 207 6.182 718 82.50 62.79
Tennessee 12 1,864,105.02 1.95 6.030 723 84.42 65.09
Georgia 13 1,847,731.04 1.93 6.332 710 85.21 61.67
‘Hawaii 5 1,836,042.49 1.92 6.255 732 87.07. 60.03
Indiana 17 1,830,595.66 1.91 6.100 714 86.63: 61.43
New Hampshire 10 1,753,213.04 1.83 6.050 731 77.79 61.87
‘Oregon _ 11 1,496,718.57 1.56 6.124 726 8199 69.52
'Missouri 9 1,311,665.09 1.37 5871 711 77.10 59.29
‘Utah 9 1,260,109.49 1.32 5.956 734 84.78 63.44
‘<Others> 47 6,173,219.83 644 6.083 716 81.37 63.81
: 545 95,798,127.78 100.00 6.032 718 7912 63.30

9

37 .
5,798,127.78

Arm 63.30

i 545 95,798,127.78 100.00 6.032 79.12 63.30

Index P8 - ~

6 MONTH LIBOR 545 985,798,127.78 100.00 6.032 718 79.12 63.30
545 95,798,127.78 100.00 6.032 718 79.12 63.30

545

95,798,127.7

718

, 100.00 6.032 79.12 63.30
i 545 95,798,127.78 100.00 6.032 718 79.12 63.30
Marg

2,750 -2,993 95,798,127.78

545

95,798,127.78

718

10.990 - 10.989 2 393,013.58 041 4.990 714 8479 70.46
11.000 - 11.499 26 3,186,617.68 3.33 5.299 738 73.26 60.11
11.500 - 11.999 345 60,533,477.26 63.19 5.809 723 76.62 63.55
12.000 - 12.499 74 13,716,307 25 14.32 6.200 701 84 06 64.22
12.500 - 12.999 81 15,092,682.93 15.75 6.699 712 83.87 62.42
13.000 - 13.499 10 1,962,568.26 2.05 7.2156 698 89.20 60.23
13.500 - 13.999 6 732,957.82 0.77 7.580 712 88.11 63.06
:14.000 - 14.375 1 180,503.00 0.19 8.375 688 90.00 60.30
E 545 95,798,127.78 100.00 6.032 718 79.12 63.30




Lily . 7 hhnde J N iy
‘4,990 -4.999 2 393,013.58 0.41 4.990 714 84.79 70,48
15.000 -5.249 4 399,593.90 0.42 5.125 728 82.28 58.74
5,250 -5.499 22 2,787,023.78 291 - 5.324 738:. 71.96, 60.31
'5.500 -5.749 94 15,859,188.07 16.55 5.578 736 70.31 ! 63.24
5.750 -5.999 ) 251 44 674,289.19 46.63 5.891 718 78.87 63.66
'6.000 -6.249 39 €,607,779.35 6.90 6.125 702 81.81 64.03
g6.25() -6.499 35 7,108,527.90: 7.42 6.270 701 86.07 64.38
6,500 -6.749 44 8,000,267.41 8.35 6.535 714 81.90 62.79
6.750 -6.999 37 7,092,415.52 7.40 6.885 710 86.09 62.00
7.000 -7.249 3 748,752.99 0.78 7.125 701 . B89.89 60.23
7.250 -7.499 7 1,213,815.27 1.27 7.270 698 88.78 60.23
17.500 -7.749 5 579,976.08 061 7.535 721 87.61 63.79
7.750 -7.999 1 152,981.74 0.16 7.750 680 90.00 60.30
:8.250 -8.375 1 180,503.00 0.19 8.375 688 90.00 60.30
: 545 95,798,127.78 100.00 6.032 718 79.12 63.30

56 -59 545 95,798,127.78 100,00} 6.032, 718 79.12 63,30

: . 545 95,798,127.78 100.00! 6.0321 718 79.12! 63.30

s %3,
95 798,127.78 : ‘
{ 545 95,798,127.78 100.00 6.032 718 79.12 63.30

1,000 545 9579812778 100.00 6.032 718 79.12 63.30

545 95,798,127 78 100.00 6.032 718 79.42 63.30
‘0 274 4206243631 4391 5920 716 80.28 6370
60 271 53,735,691 47 56.09 6120 720 78.22 62,99
545 95,798, 127.78 100.00 6.032 718 79.12 63.30

40,339,697.68

8 2,080,043.88 217 6.199 720 78.94 60.41

1 150,000.00 0.16 5.750 729 85.71 60.00

319 53,228,386.21 55.56 5.978 717 80.73 62.02

545 95,798,127.78: 100.00 6.032 718 79.12 63.30

1% on 100% 28 4,135,770.92 432 5.697. 718 85.49! 62.07
1% on 80% 14! 1,900,013.61 1.98| 6.201 716 82,61 62.04
2 mos int on 100% 15 2,659,704.36 278 5917 720 81.18 65.73
12% on 80% 16 3,267,638.64 34 6.085 77 79.38 60.44
2%-1% on 100% 1 150,000.00 0.16 5.750 729 85.71 60.00
3 mos int on 100% Yr1-no PP after 1 161,770.89 0.17 5.875 722 89.86 60.21
5%-4%-3% on 100% 7 783,834.37 0.82 6.030: 704 80.15 65.77
6 mos int on 80% 246 42,399,697.30 44.26 6.001 718 80.15 61.76
:No Prepay 217 40,339,697.68 42.11 6.096 718 76.99 65.16
545 95,798,127.78 100.00 6.032 718 79.12 63.30

‘Lender Paid MI 309 v _55,103,103.28 57.52 6.160 714 87.65 60.15
CurLTV<=80 236 40,695,024.50 4248 5.859 723 67.57 67.57
| 545 95,798,127.78 100.00 6.032 718 79.12 63.30




o~
CMLTI 2005-5 citigroup.

Subgroup I-5: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 40
Aggregate Original Principal Balance: $18,579,895.00 (+/-) 7%
Aggregate Current Principal Balance: $18,572,993.15 (+-) 1%
Average Original Loan Balance: $464,497.38 Approx.
Average Current Loan Balance: $464,324.83 Approx.
Percent of Interest Only Loans: 75.77% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 58.13% Approx.
Wtd. Avg. Net/Gross Coupon: 5.476% 1 6.072% (+/-) 7 bps
GWAC Range: ) 4.990-7.875% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin by Index: 6moLIBOR: 2.155% /2.750% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wid. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Months to Roll: 58 (+/-) 1 month
Witd. Avg. Next Change Date: 28-May-2010 Approx.
Initial Cap: 6.000%
Periodic Cap: 1.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.476% 1/ 6.072% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.476% / 12.072% (+/-) 7 bps
Wtd. Avg. Effective LTV: 64.90% Approx.
Wtd. Avg. Original LTV: 81:19% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 717 Approx.
% of Loans Covered by Mortgage Insurance*: 58.15% Approx.
Geographic Distribution: (>5%) California 28.35% Approx.
New York 15.01% Approx.
New Jersey 13.44% Approx.
Florida 11.41% Approx.
Originator/Product Type: Ameriquest 5.6 Alt-A 100.00% Approx.

*Mortgage Insurance is provided by RMIC

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 12
Advisor immediately.
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5,658,005.54.

CMLTI 2005-5
Subgroup I-5

6,763,219.07 36.41 6.099 718 82.19 64.24

5 2,577,314.12 13.88 5.968 728 79.52 67.78

'600,001 -700,000 2 1,349,114.42 7.26 6.009 686 69.05 69.05
700,001 - 750,000 3 2,224,440.00 11.98 5750, 742 76.85 67.18
‘Avq 464,497 40 18,572,993.15 100.00 6.072 717 81.19 64.90

: 15 565890554, 30.47 6.227 707 85.35
01 15 6,763,219.07 36.41 6.089 718 82.18 64.24
1,001 - 600, 5 2,577,314.12 13,88 5.968 A28 1852 67.78
:600,001 - 700,000 2 1,349,114.42 726 6.009. 686 69.05 69.05
:700,001 -750,000 3 2,224.440.00 11.98 5.750 742 76.85 67.18
‘Avg 464,325 40 18,572,963.15 100.00 6.072 717 81.19 64.90

'4.990 -4.99 1 494,000.89 266 4.990 747 87.02 60.04
'5.500 -5.999 27 12,778,890.42 68.80° 5.838 729 79.01 85.57
:6.000 - 6.499 4 2,120,599.84 11.42 6.277 687 83.32 65.36
16,500 -6.999 5 2,023,599.00 10.90 6.783 688 88.56 60.10
7.000 -7.499 2 782,463.00 421 7.317 689 84.17 70.43
7.500 -7.875 1 373,440.00° 201 7.875 684 90.00 60.30
WiAvg 6.072 40 18,572,9 100.00! 6.072 717 81.19 64.90
1 40, 18,572,993.15 100.00 6.072 717 81.19 64.90
40 18,572,993.15 100.00 6.072 717 81.19 64.90

; 18,204,993.15 98.02 6.083 71 81.21 4.6
Y 368,000.00 1.98 5.500 733 80.00 80.00
! 18,572,993.15 100.00 6.072 717 81.19 64.90

'60.19 -65.00 3 1,590,114.58 8.56 5.750 703 60.99

65.01.-70.00 2 1,149,502.17 6.19 5.663 761 67.66 67.66

:70.01 -75.00 4 2,018,846.71 10.87 5767 720 72.54 72.54

75.01 -80.00 6 3,013,563.96 16.23 6.141 710 78.05 78.05

80.01 -85.00 5 2,170,731.39 11.69 6.233 705 83.36 59.86

85.01 -90.00 20 8,630,234.34 46.47 6.191 718 89.29 60.15
40 18,572,993.15 100.00 6.072 717 81.19 64.90

1,590,114.58:

60,19 -65.00 ‘ 56 ) .

65.01 -70.00 114980217 819 5663 761 67.66 67.66
'70.01 -75.00 2,018,846.71 10.87 720 72.54 72.54
75.01 -80.00 3,013,563.96 16.23 710 78.05 78.05
:80.01 -85.00 2,170,731.39 11.69 705 83.36 59.86
‘85.01 - 90.00 8,630,234.34 46.47 718 89.29 60.15
: 18,572,993.15 100.00 717 81.19 54.90

59.62 - 60.00 3,222,227.22 17.35 r 717 86.27

'60.01 - 65.00 9,168,853.09 49.37 6.134 713 84.04 60.36
65.01 -70.00 1,149,502.17 6.19 5.663 761 67.66 67.66
170.01 -75.00 2,018,846.71 10.87 5.767 720 72,54 72.54
75.01 - 80.00 3,013,563.96 16.23 6.141 710 78.05 78.05
18,572,993.15] 100.00 6.072. 717 81.19 64.90




1 FAMILY

16,634,093.31

6.081

37 89.56 718 .
2 FAMILY 1 724,500.00 3.90 5.750 718 90.00 60.30
.3 FAMILY 1 699,999 84 3.77 6.250 686 75.68 75.68
PUD 1 514,400.00 277 5.990 739 78.75 79.75
: 40 18,572,9983.15 100.00 6.072 717 81.19 64.90
:OWNER OCCUPIED 39 18,199,865.69 97.99 6.073 718 81.01 65.00
:SECOND HOME 1 373,127.46 201 5.990 686 90.00 60.30
] 40 18,5672,993.15 100.00 6.072 717 81.19 64.90

‘CASH OUT

16,666,229.03:

36 .
‘PURCHASE 3 1,625,164.12 5.693 726 83.74 70.50!
.REFINANCE 1 381,600.00 6.625 681 90.00 60.30
; 40 18,572,993.15 100.00 6.072 717 81.18 64.90

-Verifie 30 X
'Reduced-None -Verified 4 2,119,000.73 11.41 5785 723 77.30 65.24
‘Stated-None None 4 1,968,042 32 10.60 6.014 712 ©69.31 69.31
.Stated-Full-Verified 2 735,903.00 3.96 7.567 691 89.94 60.26
: 40 18,572,993.15 100.00 6.072 717 81.19 64.90

680 - 699 18 7,144,325 02 38.47 6.468 685 80.76 64,32
700 - 724 8 3,844,393 94 20.70 5.873 711 81.26 65.31
725 - 749 12 5471,217.62 29 46 5.800 736 83.10 64 96
775 -794 4 2,113,056.57 11.38 5.795 787 77.56 65.98
I 40 18,572,993.1§ 100.00 6.072 717 81.19 64.90

18,5672,993.15 1

717,

88

18,572,993.15 1

717

18,572,993.1§5:

&8

18,572,993.15!

717

Sta |

California 12 5,265,101.33 28.35 6.303 702 82.82 62.66
New York 5 2,788,349.84 15.01 5.952 709 83.61 66.76
‘New Jersey 6 2,496,872.77 13.44 6.439 712 85.89 63.18
Florida 4 2,119,664.12 11.41 5796 707 71.63 71.63
Nevada 2 891,900.00 4.80 6.206 723 83.79 71.31
M husetts 2 881,865.57 475 5.783 759 80.20 67.32
Maryland 2 779,400.00 420 6.376 712 89.69 60.09
.Hawaii 1 748 940.00 404 5.750 794 68.18 68.18
‘Connecticut 1 511,000.00 275 5.750 742 60.19 60.19
:Ohio 1 494 000.89 266 4.990 747 87.02 60.04
‘Oregon 1 437,709.00 2.36 5.875 777 87.19 60.16
{Texas 1 399,562 17 215 5.500 700 66.67 66.67
‘Colorado 1 384,500.00 207 5.990 735 87.90 59.77
‘Washington 1 373,127.46 201 5.990 686 90.00 60.30
40 18,572,993.15 100.00 6.072 717 81.19 64.90

18,572,993.15

518

18,572,993.15

717




18,572,993.15:

6 MONTH LIBOR
1

18,572,993.15

18,672,983.15

18,572,993.15

58

e 181872,993.1

18,572,993.15

110.990 - 10.999 1  494,000.89 : : .

111.500 - 11.999 27 12,778,890 42 68.80 5.838 729 79.01 65.57
112.000 - 12.499 4 2,120,599.84 11.42 6.277 687 8332 65.36
112,500 - 12,999 5 2,023,539.00 10.90 6.783 685 88,56 60,10
113.000 - 13,499 2 782,463.00 421 7.317 689 8417 70,43
13.500 - 13,875 1 373,440.00 201 7.875 684 90.00 60.30
E 40 18,572,993.15 100.00 6.072 717 81.19 64.90

'4.990 -4.999 1 494 000.89 4,990 747 87.02 60,04
5,500 -5.749 3 1,266,927.74 5549 742 72.91 72.91
5.750 -5.999 24 11,511,962 68 5870 727 79.68 64.76
6,000 -6.249 1 480,600.00. 6.125 686 81.46 60.28
6.250 -6.499 3 183999984 ... 88 . .6%2 88 83386 66.85
'8.500 -6.749 2 759,100.00 6563 891 8965 60.06
6.750 -6.999 3 126449900 6.915 662 8790 60.13
7,250 -7,499 2 782,463.00 7.317 689 84 17 70,43
7.750 -7.875 1 373,440.00: 7.875 684 90.00 60.30

40 18,572,993 15! 6.072 717 81.19 64.90

18,572,993.15

38

18,572,993.15]

18,572,993.15

18,572,993.15

ST i % BT
18,572 993.15.

18,572,993.15

4,500,486.19

! 1 ) )

60 30 14,072,506.96 75.77 6.192 716 82.06 65.47
40 18,572,993.15 100.00 6.072 717 81.19 64.90
£re .. L . 7

0 17 7,776,050.35 41.87 6.097 714 82.42 64.66
136 23 10,796,942.80 58.13 6.053 719 80.30 65.08
{ 40 18,572,993.15: 100.00 6.072 717 81.19 64.90

1% on 100%

4.990

60.04

______ 1 494.000.89 266 747, 87.02

'6 mos int on 80% 2 10,302,941.91 55.47 6.104 718 79.98 65.32
‘No Prepay 17 7,776,050.35 4187 6.097 714 8242 64.66
% 40 18,572,993.15 100.00. 6.072 717 81.19 64.90

|




‘Lender Paid Ml

10,800,965.73:

25 6.200 716 88.10 60.08
CurLTV<=80 15 7,772,027.42% 41.85 5.893 718 71.59 71.59
40 18,572,993.15: 100.00 6.072. 717 81.19 64.90
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CMLTI 2005-5
Group I Aggregate: Collateral Summary
Collateral statistics for the Morigage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 1,195
Aggregate Original Principal Balance: $258,708,861.00 (+-) 7%
Aggregate Current Principal Balance: $258,503,111.29 ) 7%
Average Original Loan Balance: $216,492.77 Approx.
Average Current Loan Balance: $216,320.60 Approx.
Percent of Interest Only Loans: 68.74% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 50.59% Approx.
Wtd. Avg. Net/Gross Coupon: 5.406% 7/ 5.982% (+/-) 7 bps
GWAC Range: 4.875-8.750% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin: 2.109% /2.685% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 355
Wtd. Avg. Remaining Term (months): 353 (+/-) 1 month
Wtd. Avg. Months to Roli: 42 (+/-) 1 month
Wtd. Avg. Next Change Date: 31-Jan-2009 Approx.
Initial Cap: 2.000: 47.31% Approx.
5.000: 8.44% Approx.
6.000: 44.24% Approx.
Periodic Cap: 1.000: 91.56% Approx.
5.000: 8.44% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.121%/5.697% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.461% / 12.037% (+/-) 7 bps
Wtd. Avg. Effective LTV: 64.48% Approx.
Wtd. Avg. Original LTV: 79.78% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 716 Approx.
% of Loans Covered by Mortgage Insurance*: 54.79% Approx.
Geographic Distribution: (>5%) California 24.39% ADDrox.
New Jersey 9.84% ApDrox.
New York 8.19% Approx.
Florida 7.93% Approx.
Originator/Product Type: Ameriquest 3.6 Alt-A 47.31% Approx.
Ameriquest 5.6 Alt-A 44.24% Approx.
Ameriquest 6mo LIBOR (10) 8.44% ADDIOX.

*Mortgage Insurance is provided by RMIC

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 13
Advisor immediately.
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CMLTI 2005-5
Group | Aggregate

460,000 - 75,000 39 2,576,567.67 1.00 5.950 725 67.95 56.77
75,001 - 100,000 100 8,927,910.62 345 5.958 721 76.85 62.34
100,001 -125,000 146 16,414,280.62 6.35 5897 723 77.16 63.26
1125,001 - 150,000 152 20,750,187.30 8.03 6.006 720 80.79 64.56
001 - 175,000 131 21,422,140.43 8.29 5989 716 81.40| 63.41
175,001 - 200,000 108 20,317,356.22 7.86 5967 712 80.07 63.79
200,001 - 225,000 84 17,794,495 06 6.88 6.067 719 79.54 82.71
'225,001 - 250,000 68 16,123,620.01 6.24 5.910 720 78.87 63.88
250,001 -275,000 72 18,870,297.34 7.30 5998 718 79.99 63.66
275,001 - 300,000 51 14,722 515 16 570 6.046 718 78.63 64.44
0,001 - 333,700 56 17,713,254 52 6.85 6.011 709 8138 64.20
333,701 - 350,000 30 10,259 388.33 397 6.040 717 79.57 65.07
0,001 -400,000 51 19,124,447 68 7.40 6.119 707 82.66 64.81
'400,001 - 500,000 69 30,795,013.65 11.91 6.011 712 80.96 65.85
500,001 - 600,000 2 12,320 571.45 477 5684 709 79.66 70.12
600,001 - 700,000 g 5,882,113.95 228 5855 712 76.88 70.26
700,001 - 800,000 5 3,675,651.28 142 5 860 731 74.38 83,02
800,001 -814,000 1 813,300.00 0.31 5.875 752 67.83 67.83
'Avg 216,493 1,195 258,503,111.29 100.00 5.982 716 79.78 64.48

e

;“_5“2,793 - 75,000 39 2,576,567.67 1.00 5.950 725 67.95 56.77
75,001 - 100,000 100 8,927,910.62 3.45 5.958 721 76.85 62.34
100,001 -125,000 146 16,414,280.62 6.35 5.897 723 77.16 63.26
125,001 -150,000 152 20,750,187.30 8.03 6.006 720 80.79 64.56
:150,001 -175,000 131 21,422,140.43 8.29 5.989 716 81.40 63.41
175,001 -200,000 108 20,317,356.22 7.86 5.967 712 80.07 63.79
:200,001 -225,000 84 17,794 ,495.06 65.88 6.067 719 79.54 62.71
1225,001 -250,000 68 16,123,620.01 6.24 5.910 720: 78.87 63.88
250,001 -275,000 72 18,870,297.34 7.30 5.988 718 79.99 63.66
275,001 -300,000 51 14,722 515.16 570 6.046 718 78.63 64.44

56 17,713,264.52 6.85 6.011 709 81.38 64.20

30 10,259,388.33 3.97 6.040 717 79.57 65.07

52 19,519,247.68 7.55 6.119 707 82.38 64.89

69 30,899,759.10 11.95 6.001 712 80.92 65.86
1500,001 -600,000 pz 11,821,026.00 457 5.691 711 80.11 70.17
1600,001 - 700,000 9 5,882,113.95 2.28 5.855 712 76.88 70.26
700,001 -800,000 5 3,675,651.28 1.42 5.860 731 74.38 63.02
;800,001 -813,300 1 813,300.00 0.31 5.875 752 67.83 67.83
‘Avg 216,321 1,195 258,503,111.29 ; 100.00 5.982: 716 79.78 64.48

4.875 -4.999

14

2,666,082.77

745 69.79

1.03
5.000 -5.499 154 32,874,433.84 12.72 5.254 728 72.51 67.44
5.500 -5.999 649 142,485 ,657.99 55.12 5.781 718 78.53 64.77
6.000 -6.499 132 28,858,440.15 11.16 6.230 703 83.97 64.39
6.500 -6.999 189 38,805,983 24 15.01 6.726 708 86.08 61.79
7.000 -7.499 35 7,721,572.00 299 7.239 701 85.02 61.87
:7.500 -7.999 18 3,889,388.30 1.50 7.668 703 86.87 63.87
:8.000 -8.499 3 787,053.00 0.30 8.250 731 86.02 60.02
8.500 -8.750 1 414,500.00 0.16 8.750 689 89.18 59,75
WiAvg 5.982 1,195¢ 258,503,111.29 100.00 5.982 716 79.78 64.48

258,503,111.29

258.503,111.29




‘N 1,130 247,899,563.42 95.90 5,984 79.82 3.89
EY 65 10,603,547 87 4.10 5935 7866 78.06
{ 1,195 268,503,111.28 100.00 5982 79.78 64.48

9.84 - 10.00

59,941.68

0.02:

1 : 9.84

110.01 - 15.00 1 75,000 00 003 5750 708 13.50 13.50
15.01 -20.00 2 138,717.00 005 5.488 758 18.21 18.21
20.01 -25.00 5 613,082 21 024 5649 751 2238 2238
25.01 -30.00 5 689,976.78 027 5.436 734 27.91 27.91
30.01 -35.00 6 742,633.18 029 5.499 765 32.42 32.42
35.01 - 40.00 g 1,469,195.97 0.57 5.980 744, 38.10 38.10
40.01 -45.00 11 1,662,866.86 064 5505 728 42,50 42,50
145.01 -50,00 20 3,292,364.87 127 5.689 724 47.49 47.49
'50.01 - 55,00 24 4,875,951.40 1.89 5537 734 52.79 52.79
'55.01 -60.00 33 6,026,284.55 233 5517 746: 57.77 57.77
60.01 -65.00 44 10,362,710.64 401 5761 721 62.33 62.33
$65.01 -70,00 54 14,302,387.26 553 5.688 718 67.92 67.92
70.01 -75.00 91 21,944 575.71 849’ 5738 716 72.83 72.83
75.01 -80.00 227 50,612,708.02 19.58 5777 716 78.74 78.74
80.01 -85.00 125 26,642,042 46 10,31 6.031 716 83.24 60.04
85.01 -90.00 537 114,892 672.70 44 48 6.231 711 89.17 60.15
1,195 258,503,111.29 100.00 5.982 716 79.78 64.48

/9.84 - 10.00 1 59,941.68 0.02 6.125 740 984 9.84
10.01 -15.00 1 75,000,00 0.03 5750 708 13.50 13.50
15.01 -20.00 2 138,717.00 0.05 5.488 759 18.21 18.21
120.01 -25.00 5 613,082.21 0.24 5.649 751 2238 22.38
125.01 -30.00 5 689,976.78 027 5436 734 27.91 27.91
130.01 -35.00 6 742,633.18 029 5.499 765 3242 3242
35.01 -40.00 9 1,469,195.97 0.57 5,980 744 38.10 38.10
40.01 -45.00 11 1,662,866.86 0.64 5505 728 4250 4250
45.01 -50.00 20 3,292 364.87 1.27 5.689 724 47 49 47.49
50.01 -55.00 24 4,875,951.40 1,89 5.537 734 52.79 5279
55.01 -60.00 1 6,026,284.55 233 5517 746 57.77 57.77
'60.01 -65.00 4 10,362,710.64 401 5761 721 62.33 62.33
165.01 -70,00 54 14,302,387 .26 553 5,688 718 67.92 67.92
70.01 -75.00 91 21,944,575.71 8.49 5738 716 7283 72.83
75.01 -80.00 227 50,612,708.02 19.58 5777 716 78.74 78.74
'80.01 -85.00 125 26,642,042,46 10.31 6.031 716 83.24 60.04
85.01 -90.00 537 114,992 672.70 4448 6.231 711 89.17 60.15
1,195 258,503,111.29 100.00 5.982 718 79.78 64.48




1 59,941 68 0.02 6.125 9.84 9.84
'10.01 -15.00 1 75,000.00 0.03 5.750 708 13.50 13.50
15,01 -20.00 2 138,717.00 0.05 5.488 758 18.21 18.21
'20.01 -25.00 5 613,082.21 0.24 5.649 754 2238 22.38
25.01 -30.00 5 689,976.78 0.27 5.436 734 27.91 27.91
30.01 -35.00 6 742 633.18 0.29 5.499 765 32.42 32.42
35.01 -40.00 9 1,469,185.97 0.57 5.980 744 38.10 38.10
40.01 -45.00 1 1,662,866.86 064 5.505 728 42 .50 42,50
45.01 -50.00 20 3,292,364.87 1.27 5.689 724 47.49 47.49
50.01 -55.00 24 4,875,951.40 1.89 5.537 734 52.79 5279
:55.01 -60.00 205 45,752,068.26 17.70 5.993 720 82.71 59.53
i§p.01 -65.00 534 112,271,642.08 4343 6.198 711 86.24 60.45
65.01 -70.00 54 14,302,387.26 5.53 5.688 718 67.92 67.92
70,01 -75.00 91 21,944,575.71 8.49 5.738 716 72.83 72.83
;Z_!S.01 -80.00 227 50,612,708.02 19.58 5.777 716 78.74 78.74
{ 1,195 258,503,111.29 100.00 5.982. 716 79.78 54.48!
Eroperty T :
1 FAMILY 970 207,619,532 07 80.32 5.962 716 79.73 64.42
2 FAMILY 50 14,532,153.16 562 6.245 710 79.58 64.09
:3 FAMILY 14 4,330,871.11 1.68 6.079 717 80.47 64.16
4 FAMILY 6 1,648,887.20 0.64 6.009 706 81.48 67.93
CONDO 80 14,150,203 .64 5.47 6.028 720 79.63 63.59
'PUD 75 16,221,464.11 6.28 5.929 712 80.26 66.07
| 1,195 2658,503,111.29 100.00 5.982 7186 79.78 64.48
INVESTOR 8,222,746.43 ) .
OWNER OCCUPIED 1,118 246 464,784.78 95.34 5.965 716 79.70 64.55
SECOND HOME 19 3,815,580.08 1.48 6.304 706 8296 61.70
1,195 258,503,111.29 100.00 5.982 716 79.78 64.48

Loan Purpos

ICASH OUT 939 212,355,343.91 82.15 5.993 715 79.42; 63.98
{PURCHASE 78 14,127 489.28 547 5.990 724 81.10 74,35
EREFINANCE 178 32,020,278.10 12,39 5.903 718 81.55 63.43
i 1,195 258,503,111.29 100.00 5.982: 716 79.78 64.48

;f 872 186,852,473.89 ‘ . .

'Reduced-None -Verified 104 22,887,603.56. 6.233 711 82.13 64.11
|Stated-None None 93 21,344,073.42 5794 723 69.66 69.66
‘StatedFull-Verified 126 27,418,960.42 6.242 71 86.34 63.11
E 1,195 258,503,111.29 5.982. 716 79.78 64.48

Ficq Disaribution Care UPB. AT 5 T i
661 - 674 11 3,968,168.37 1.54 5.309 667 73.56 73.56
675 - 699 433 93,987,083.20 36.36 6.167 689 81.62 63.81
700 -724 338 75,529,164 28 29.22 §.990 711 81.30 65.24
725 - 749 229 48,834, 403.43 18.89 5.816 736 78.90 64.97
750 -774 103 20,203,794.14 7.82 5.805 761 77.13 65.21
775 -799 65 12,650,173 68 4.89 5.789 784 69.67 60.64
800 - 817 19 3,330,324.19 1.29 5.580 807 67.90 57.98
i 1,195 258,503,111.29 100.00 5.982! 716 79.78 64.48
:300 - 360 1,195 258,503,111.29| 716 3

1,195 258 503,111.29. 100.00 5.982 716 79.78 64.48




21.823,093.32

'296 - 300 67 5.349 71.92
349 - 359 1,128 236,680,017.97 91.56 6.040 716 80.50 63.79
1,195 258,503,111.29 100.00 5.982 716 79.78i 64 48

'California

204 63,048,505 45! 24.39, 76.85! .

New Jersey g5 25,423 937,38 9.84 6.104 717 77.27 63.76
‘New York 70 21,182,731.40 8.19 5.965: 715 76.89 64.48
‘Florida 108 20,490,093.27 7.93 6.012 711 80.74 64.39
'Maryland 37 8,212,972.62 3.18 5.980 713 81.25 64,34
‘Arizona 44 7,873,792.00 3.05 5.960 713 82.23 66.47
‘Winois 38 7,802,149.58 3.02 6.402 712 83.41 62.57
Texas 57 7,722,225 54 2.99 5.867 712 78.55 72.03
‘Massachusetts 31 7,649,366.28 2.9 5.953 725 80.12 63.41
‘Washington 32 7,255,153.76 2.81 6.066 710 82.68 64.59
‘Colorado 32 6,816,424.37 2.64 5.925 721 80.62 63.74
Michigan 38 6,736,589.04 2,61 5.987 714 84.52 64.74
Minnesota 35 6,664,614.85 258 6.110 715 82.68: 64.03
‘Pennsylvania 41 6,011,981.50 233 5.836 718 83.44 63.04
‘Connecticut 2 5,545 107.47 215 5.905 718 79.36 65.58
'Chio 31 4,887 30567 1.89 5612 722 85.51 62.29
‘Nevada 16 4526,005.23 1.75 5.929 707 76.27 66.96
Indiana 32 4,005,482 27 1.55 5,855 721 85.11 62.64
‘Georgia 26 3,764,625.42 1.45 6.377 707 86.48 61.50
"Hawaii 8 3,321,789.07 1.29 6.023 743 80.60 61.54
‘New Hampshire 17 2,976,109.37 1.15 6.214 731 76.73 65.69
‘Oregon 18 2,858,016.98 1.11 6.185 726 8478 65.06
‘Rhode Island 10 2,601,743.88 1.01 6.115 717 80.70 60.30
<QOthers> 148 21,126,388.89 8.17 6.061 720 83.09 64.25
i 1,195 258,503,111.29 100.00 5.982 716 79.78 64.48

1,185 258,503,111.29 100.00 5.982 79.78 64 .48
1,195 258,503,111.29 100.00 5.982 79.78 64.48
s
'6 MONTH LIBOR 1,185 258,503,111.29: 100.00; 5.982 716 79.78 64.48
; 1,195 258,503,111.29: 100.00 5.982 716 79.78 64.48

258,503,111.29

1,195 100.00 5.982 79.78 64.48
E 1,195 258,503,111.29 100.00 5982 716; 79.78 64.48
1.750 -2.000 45 13,784,880.96 5.33 5.176 718 70.67 70.67
2.001 -2.500 2 8,038,212.36 3N 5.647 710 74.06 74.06
2,501 -2.993 1,128 236,680,017.97 91.56 6.040 716 80.50 63.79

1,195 258,503,111.28 100.00 5.982 716 79.78 64.48




110.875 - 10.999 13 2,325,082.77 0.90 738 7148 63.32
11,000 - 11.499 110 19,430,552.88 7.52 5.304 735 73.57 64.99
.11.500 - 11.999 627 134,447 445,63 52.01 5.789 718 78.80 64.22
12.000 - 12.499 199 50,681,533.47 19.61 5851 708 78.78 67.63
12.500 - 12.999 188 38,805,983.24 15.01 6.726 708 86.08 61.79
13.000 - 13.499 35 7,721,572.00 2.99 7.239 701 85.02 61.87
13.500 - 13.999 18 3,889,388.30 1.50 7.668 703 86.87 63.87
14.000 - 14.499 3 787,053.00 0.30 8.250 731 86.02 60.02
14.500 - 14.750 1 414,500.00 0.16 8.750 689 89.18 59.75

1,195 258,503,111.29 100.00 5982 716 79.78. 64.48

TR 2

jafe Eloor 1 .
1,750 -1.999 11,627,891.44 : .
'2.000 -2.249 19 6,281,150.50 243 5.452 716 72.92 72.92
'2.250 -2.499 7 2,101,895.00 0.81 5.720 714 76.38 76.38
'2.500 -2.749 3 1,912,156.38 0.74 5.875 733 74.20 74.20
'4.750 -4.999 13 2,325,082.77 0.90 4,980 739 71.48 63.32
;5.000 -5.249 19 2,720,105.64 1.05 5.125 754 73.49 68.31
'5,250 - 5.499 91 16,710,447.24 6.46 5333 732 73,58 64.45
'5.500 -5.749 195 39,536,952.22 15.29 5.565 725 73.94 64.64
'5.750 -5.999 432 94,910,493.41 36.72 5882 716 80.83 64.04
6.000 -6.249 55 11,648,617.64 451 6.125 701 83.91 ©2.90
'6.250 -6.499 77 17,209,822 51 6.66 6.300 705 84.02] 65.40
'6.500 -6.749 91 17,795,416.62 6.88 6.537 710 84.49 62.16
6.750 -6.999 98 21,010,566.62 813 6.886 707 8744 61.47
7.000 -7.249 14 3,032,707.69 1.17 7.125 707 8242 58.80
'7.250 -7.499 21 4,688,864.31 1.81 7.313 697 86.71 63.86
17.500 -7.749 12 2,203,584.57 0.85 7.542 703 89.33 61.19
Ei7.7".5() -7.999 6 1,685,803.73 0.65 7.834 703 83.65 67.37
'8.000 - 8,249 1 393,550.00 0.15 8.125 757 84.63 60.09
'8.250 -8.499 2 393,503.00 0.15 8.375 706 87.40 59.94
8.750 -8.750 1 414,500.00 0.16 8.750 689 89.18 59.75
1,185 258,503,111.29 100.00 5.982 716 79.78 64.48

21,823,093 32

716

67 844 5.348
i31-38 543 122,308,897.04 47.31 6.042 714 81.48 64.00
:55-59 585 114,371,120.93 44.24 6.038 718 79.46 63.56
1,195 258,503,111.29 100.00: 5.982 718 79.78 64.48

2,000 543 122,308,897.04 47.31 6.042 714 81.48 64.00
5,000 67 21,823,093.32 8.44 5.349 716 71.92 71.92
'6.000 585 114,371,120.93 44 24 6.038 718 79.46 63.56

1,195 258,503,111.29 100.00 5.982 716 79.78 64.48

1,128 236,680,017.97 91.56 6.040 716 80.50
5,000 67 21,823,093.32 8.44 5.349 716 71.92 7192
1,195 258,503,111.29 100.00 5.982 716 78.78 64.48

469 80,804,156.94 31.26 5.943 715 80.04 63.54
659 155,875,861.03 60.30 6.090 716 80.74 63.92
1120 67 21,823,093.32 8.44 5.349 716 71.92 71.92
: 1,185 258,503,111.29 100.00 5982 716 79.78 64.48




127,724,774.26 49 41 6.011 7186 78.50 65.80

12 10 2,601,743.88 1.01 6.115 717 80.70 60.30
24 1 150,000.00 0.06 5.750 728 85.71 60.00
36 623 128,026,593.15 48.53 5.950 715 81.02 63.24
1,195 258,6503,111.29 100.00 5982 716 79.78 64.48

11% on 100% 30 4,759,506.08 . 628" . .

1% on 80% 33 5,418388.72: 2.10¢ 6.132 714 86.12 61.54
i2 mos int on 100% 35 6,664 614.85 2.58 6.110 715 8268 64 03
2% on B0% 20 *3,085,523.80 1.54 6.014 716 80.14 60.19
2%-1% on 100% 1 150,000.00 006 5750 729 85.71 50.00
'3 mos int on 100% Yr1-no PP after 2 372,597.59 0.14 6.506 734 89.82 60.18
3%-2%-1% on 100% 1 210,800.00 0.08 7.250 682 89.70 60.10
'5%-4%-3% on 100% 12 1,244,280.74 0.48 6.069 713 80.50 £3.81
'6 mos int on 80% 500 107,571,624.25 4177 5941 715 80.45 63.39
'No Prepay 561 127,724,774.26 49.41 6.011 716 78.50 65.80
£ 1,195 258,503,111.29; 100.00 5.982 716 79.78 64.48

?Lender Paid MI 141,634,715.16; 54.79 6.193 712 88.06 60.13
CurL TV<=80 533 116,868,396.13 45.21 5.726 720 69.74 69.74
E 1,195 258,503,111.29 100.00 5.982 716 79.78 64.48




Mortgage Pass—Through Certificates
Serles 2005-5

Clthortgage, Inc.

Master Servicer

Ameriquest Mortgage Company

Originator

GMAC Mortgage Corp.

Servicer

Citigroup Mortgage Loan Trust Inc.

Depositor

The following is a preliminary Term Sheet. All terms and statements are subject to change.

P
citigroup.
August 9, 2005

The information herein has been provided solely by Citigroup Global Markets Inc. ("CGM") based on information with respect to the Mortgage Loans provided by the Issuer and its affiliates.
Neither the Issuer nor any of its affiliates makes any representation as to the accuracy or completeness of the information herein. The information herein is preliminary and supplements any prior
information and will be suppl ted by the prosp ppl t and by any other information subsequently filed with the Securities and Exchange Commission (“*SEC™). All assumptions and
information in this report reflect CGM's judgment as of this date and are subject to change. All analyses are based on certain assumptions noted herein and different assumptions could yield
substantially different results. You are cautioned that there is no universally accepted method for analyzing financial instruments. You should review the assumptions; there may be differences
between these assumptions and your actual business practices. Further, CGM does not guarantee any results and there is no guarantee as to the liquidity of the instruments involved in this analysis.
The decision to adopt any strategy remains your responsibility. CGM (or any of its affiliates) or their officers, directors, analysts or employees may have positions in securities, commodities or
derivative instruments thereon referred to here, and may, as principal or agent, buy or sell such securities, commodities or derivative instruments. 1n addition, CGM may make a market in the
securities referred to herein. Neither the information nor the assumptions reflected herein should be construed to be, or constitute, an offer to sell or buy or a solicitation of an offer to sell or buy
any securities, commodities or derivative instruments mentioned herein. No sale of any securities, commodities or derivative instruments should be consummated without the purchaser first having
received a prospectus and, if required prospectus supplement. Finally, CGM has not addressed the legal, accounting and tax implications of the analysis with respect to you, and CGM strongly
urges you to seek advice from your counsel, accountant and tax advisor. A final Prospectus, Prospectus Supplement and Private Placement Memorandum may be obtained by contacting CGM’s
Mortgage Trading Desk at (212) 7236217
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Citigroup Global Markets Inc.

Name:

Telephone:

E-Mail:

Brian Delany

Director, Trading

Sean Duffy

Director, Trading

Pete Steinmetz

Director, Mortgage Finance

Jon Riber

Associate, Mortgage Finance

Pavithra Jayaraman

Associate, Morigage Finance

Scott Schundler

Analyst, Morigage Finance

Shekhar Shah

Associate, Mortgage Analytics (Structure)
James Vosotas

Analyst, Morigage Analytics (Structure)

Daniel King
Analyst, Mortgage Analytics

(212) 72346217
(212) 7236325
(212) 7236391
(212) 723-9937
(212) 7236386
(212) 723-9568

(212) 723-5386

(212) 7235293

(212) 723-4016

brian.delany@citigroup.com
sean.k.duffy@citigroup.com
peter.d.steinmetz@citigroup.com
jonathan.riber@citigroup.com
pavithra.jayaraman(@citigroup.com
scott.schundler@citigroup.com

Shekhar.shah@citigroup.com

James.vosotas@citigroup.com

daniel.a.king@citigroup.com

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial

Advisor immediately.
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CMLTI 2005-5
Certificates*
. Initial Certificate . .
Certificates Collateral Pool Principal Balance ($)** Ratings (S&P/Fitch)

I-Al Six-Month LIBOR ARMs / Subgroup I-1 [1 [AAA/ AAA]
I-A2 3/6 Conforming ARMs/Subgroup I-2 [] [AAA/ AAA]
1-A2-10 3/6 Conforming ARMs/Subgroup 1-2 *hEx [AAA/ AAA)
I-A3 3/6 Non-Conforming ARMs/Subgroup I-3 [] [AAA/ AAA]
I-A4 5/6 Conforming ARMs/Subgroup 1-4 [1] [AAA/ AAA]
I-A4-10 5/6 Conforming ARMs/Subgroup 14 *EX¥ [AAA/ AAA]
I-AS 5/6 Non-Conforming ARMs/Subgroup I-5 [] [AAA/ AAA]

[-prEx*x Group I Aggregate $100 NR
IR TBD $100 [AAA / AAA]

* I—Bi**;‘%(;‘
[-B2*=*.
1B3S

s
1_1‘367**’* ’

*This transaction has three groups of collateral: Group I, Group 11, and Group III Mortgage Loans. Only Group I Certificates
are offered pursuant to this term sheet.

** The bond sizes are approximate and subject to +/- 5% variance and final rating agency levels.

*** These Classes of Certificates are not available pursuant to this term sheet.

**** These Classes of Certificates are fixed-rate interest-only certificates and will not have certificate principal balances.
These certificates will accrue interest based on a notional balance.

**+*¥*The holders of the Class I-P Certificates will be entitled to prepayment charges on the mortgage loans.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
Advisor immediately.
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Transaction Overview

Title of the Securities:

The Offered Certificates:

Non-Offered Certificates:

Cut-Off Date:
Settlement Date:
1° Distribution Date:

Depositor:

Lead & Sole Underwriter:

Master Servicer:
Il Originators:

Servicer:

Trust Administrator:

Paying Agent, Certificate
Registrar and
Authenticating Agent:

Trustee:

The Group I Mortgage
Loans:

Citigroup Mortgage Loan Trust Inc., Asset-Backed Pass-Through Certificates, Series 2005-5

Approximately $[ ] adjustable-rate Classes I-A1, Class I-A2, Class I-A2-10, Class FA3, Class 1-A4,
Class FA4-10, and Class FAS Certificates (collectively referred to as the “Class FA Certificates™),
Class FP Certificates (the “Group 1 Class P Certificates™), and Class FR Certificates (the “Group I
Residual Certificates” and along with the Class FA Certificates and Group 1 Class FP Certificates,
referred to as the “Group 1 Senior Certificates™) will be offered. The Certificates are backed by Six-
Month LIBOR, 3/6 and 5/6 adjustable rate, first lien, Alt-A residential mortgage loans.

The Class I-B1 through I-B6 Certificates (collectively referred to as the “Class 1-B Certificates™ or the
“Group 1 Subordinate Certificates™) will not be offered pursuant to this Preliminary Term Sheet.

August 1, 2005

On or about August 30, 2005

September 26, 2005

Citigroup Mortgage Loan Trust Inc.

Citigroup Global Markets Inc.

CitiMortgage, Inc.

Ameriquest Mortgage Company and Town and Country Credit Corporation
GMAC Mortgage Corporation

CitiMortgage, Inc.

Citibank, N.A.
U.S. Bank National Association

Comprised of adjustable-rate, first lien, Alt-A mortgage loans, with an aggregate scheduled principal
balance as of the Cut-Off Date of approximately $258,503,111. The Group I Mortgage Loans are Six-
Month LIBOR indexed and have initial rate adjustments occurring six months, three years, or five years
after the date of origination. All Group I Mortgage Loans with a loan-to-value ratio at origination in
excess of 80% are covered by a mortgage insurance policy. The mortgage insurance policy will be
provided by Republic Mortgage Insurance Company and will insure such mortgage loans down to a
loan-to-value ratio of 60%. ?

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, piease contact your Citigroup Global Markets Inc. Financial 4

Advisor immediately.
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Transaction Overview

Structure:

Pass-Through Rate:

Credit
Enhancement:

Subordination:

Distribution
Priority:

Senior/Subordinate, shifting interest.

o For the Class I-Al, Class I-A3 and Class I-AS Certificates, a per annum rate equal to the weighted
average of the Net Mortgage Rates (gross mortgage rate less servicing fee and administration fee
and mortgage insurance fee if applicable) of the mortgage loans in the related subgroup.

e For the Class I-A2 and Class -A4 Certificates, a per annum rate equal to the weighted average of
the Net Mortgage Rates (gross mortgage rate less servicing fee and administration fee and
mortgage insurance fee if applicable) of the mortgage loans in the related subgroup less the pass-
through rate for the Class I-A2-10 (with respect to the Class I-A2 Certificates) and Class I-A4-10
Certificates (with respect to the Class I-A4 Certificates).

e For the Class FA2-I0 and Class FA4-10 Certificates, a per annum rate equal to 25 basis points
based on the notional principal balance related to such class.

e For the Class IB Certificates, a per annum rate equal to the weighted average (weighted in
proportion to the results of subtracting from the aggregate principal balance of each Subgroup, the
current principal balance of the related Class I-A Certificates), of (i) the weighted average of the Net
Mortgage Rates of the Group F1 Mortgage Loans, (ii) the weighted average of the Net Mortgage
Rates of the Group I-2 Mortgage Loans, (iii) the weighted average of the Net Mortgage Rates of the
Group I-3 Mortgage Loans, (iv) the weighted average of the Net Mortgage Rates of the Group 1-4
Mortgage Loans, and (v) the weighted average of the Net Mortgage Rates of the Group IS5
Mortgage Loans

Credit enhancement for the Class I-A Certificates will be provided by a senior/subordinate, shifting interest
structure. The Class I-B Certificates are subordinate to, and provide credit enhancement for, the Class I-A
Certificates.

Class Ratings (S&P/Fitch) Initial Subordination Percentage*
Class I-A Certificates [AAA / AAA] [6.70]1% (+/- 50 bps)

*The credit enhancement levels are preliminary and subject to change based upon the final pool as of the Cut-Off Date
and additional rating agency analysis.

Distributions on the Group 1 Certificates will be made on the 25" day of each month (or if such day is nota
business day, the next business day) commencing in September 2005. On each distribution date, the Paying
Agent will first distribute to the Class I-A Certificates the amounts of interest and principal distributable to
them from available funds from the mortgage loans in the related subgroup. The Paying Agent will then
distribute interest and principal to the Class I-B Certificates from the aggregate remaining available funds
from the Group I Mortgage Loans.

Available Funds:

The distribution to the Certificates, to the extent of related available funds, will be made according to the

following priority:

1. Distribution of interest, concurrently, to the holders of the Class I-A Certificates in an amount equal to
the interest accrued at their respective Pass-Through Rates on a pro rata basis;

2. Distribution of principal to the holders of the Class I-A Certificates (and on the first distribution date,
the Class I-R Certificates), each such class’s allocable share of principal; and

3. Distribution of interest and pincipal sequentially to the Class IB Certificates in order of their
numerical class designations, beginning with the Class I-B1, until each Class I-B certificate shall have
received
(a) Interest at the applicable Pass-Through Rate
{b) Such class’ allocable share of principal

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 5

Advisor immediately.
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Transaction Overview

Allocation of Losses:

Shifting Interest*:

Realized losses on the mortgage loans will be allocated to the Class I-B Certificates in order of their reverse
numerical class designations, until the Certificate Principal Balance of each Class I-B Certificate has been
reduced to zero. Thereafter, Realized Losses on the mortgage loans will be allocated to the Class FA1
Certificates (if the realized loss is on a Group F1 Mortgage Loan), to the Class FA2 Certificates (if the
realized loss is on a Group I-2 Mortgage Loan), to the Class I-A3 Certificates (if the realized loss is on a
Group I-3 Mortgage Loan), to the Class I-A4 Certificates (if the realized loss is on a Group I-4 Mortgage
Loan), and to the Class 1-A5 Certificates (if the realized loss is on a Group -5 Mortgage Loan).

The Group 1 Senior Certificates will be entitled to receive 100% of the unscheduled principal on the
Mortgage Loans through the distribution date in August [2010]. After such time the Class 1-B Certificates

will be entitled to receive the following percentage of unscheduled principal payments on the Group 1
Mortgage Loans:

September [2010] — August [2011] 30% of their pro rata share
September [2011] — August [2012] 40% of their pro rata share
September [2012] — August [2013] 60% of their pro rata share
September [2013] — August [2014] 80% of their pro rata share
September [2014] — and after 100% of their pro rata share

Not withstanding the foregoing,
@) if on any distribution date before September 2008, the subordinate percentage is equal to or
greater than twice the initial subordination percentage as of the Cut-Off Date, then the Class 1-
B certificates will receive 50% of their pro rata share of unscheduled principal from the Group
I Mortgage Loans; and
(ii) if on any distribution date on or after September 2008, the subordinate percentage is equal to
or greater than twice the initial subordination percentage as of the Cut-Off Date, then the
Class I-B certificates will receive 100% of their pro rata share of unscheduled principal from
the Group I Mortgage Loans;
provided that:
(iii) the aggregate principal balance of the Group I Mortgage Loans 60 days or more delinquent
does not exceed 50% o the aggregate certificate principal balance of the Subordinate
Certificates as of that date; and
@iv) the cumulative realized losses do not exceed the then applicable Trigger Amount.

*The shifting interest structure assumes a Syear lockout of unscheduled principal to the Group I
Subordinate Certificates. The lockout period is subject to rating agency approval.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 6
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Transaction Overview

Trigger Amount:

Call Provision:

P&I Advances:

Compensating
Interest:

Underwriting
Standards:

Legal Structure:

ERISA
Considerations:

SMMEA
Considerations:

Form of
Registration:
Minimum

| Denominations:

Losses as a % of Initial Sum of the Certificate

Distribution Date Occurring in the Period*: Principal Balances of the Subordinate

Certificates
September [2010] — August [2011] 30%
September [2011] — August [2012] 35%
September [2012] — August [2013] 40%
September [2013] — August [2014] 45%
September [2014] — and after 50%

*The Trigger Amount period above is subject to change based on changes in the Shifting Interest period in
the previous paragraph.

At its option, Citigroup Global Markets Realty Corp. (or if that entity fails to exercise such option, the
Master Servicer) may purchase all of the Group I Mortgage Loans (and related properties acquired on
behalf of the trust) when the Group I Mortgage Loans and such properties remaining in the trust have
been reduced to less than 10% of the principal balance of the Group I Mortgage Loans as of the Cut-Off
Date. The Class I-FA Certificates and Class I-B Certificates will be redeemed at par plus accrued interest,
in order of seniority to the extent there are sufficient proceeds from such purchase.

The Servicers will be required to advance delinquent payments of principal and interest on the mortgage
loans to the extent such amounts are deemed recoverable. The Servicers will be entitled to be reimbursed
for these advances, and therefore these advances are not a form of credit enhancement.

With respect to each principal prepayment of loans serviced by GMAC Mortgage Corporation, the
Servicer will be obligated to pay up to a maximum amount per month equal to the lesser of (a) one-
twelfth of the product of (i) weighted average servicing fee rate percentage of the related mortgage loans
and (ii) the stated principal balance of such Mortgage Loans, or (b) the aggregate servicing fee actually
received for such month for the Mortgage Loans.

The Group I Mortgage Loans were underwritten to the guidelines of the related Originator as more fully
described in the prospectus supplement.

Designated portions of the trust will be established as one or more REMICs for federal income tax
purposes.

The Class FA Certificates are expected to be ERISA eligible as of the Closing Date. However,
prospective investors should consult with their counsel with respect to the consequences under ERISA
and the Internal Revenue Code of an ERISA Plan’s acquisition and ownership of the Offered
Certificates.

The Class FA Certificates are expected to constitute “mortgage related securities” for purposes of the
Secondary Mortgage Market Enhancement Act of 1984 (SMMEA).”

The Class I-A Certificates will be issued in book-entry form through DTC.

The Class FA Certificates will be issued with a minimum denomination of $100,000 with incremental
denominations of $1.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial 7
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Subgroup I-1: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 67
Aggregate Original Principal Balance: $21,871,299.00 (+/-) 7%
Aggregate Current Principal Balance: $21,823,093.32 (- 7%
Average Original Loan Balance: $326,437.30 Approx.
Average Current Loan Balance: $325,717.81 Approx.
Percent of Interest Only Loans: 100.00%
15t Lien: 100.00%
Percent with Prepayment Penalty: 0.00%
Wtd. Avg. Net/Gross Coupon: 5.094 /5.349% (+/-) 7 bps
GWAC Range: 4.875-5.875% Approx.
Index: 6moL.IBOR
Witd. Avg. Net/Gross Margin: 6moLIBOR: 1.720%/1.975% (+/-) 7bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 300
Wtd. Avg. Remaining Term (months): 298 (+/-) 1 month
Wtd. Avg. Months to Roll: 4 (+/-) 1 month
Wtd. Avg. Next Change Date: 30-Nov-2005 Approx.
Initial Cap: 5.000%
Periodic Cap: 5.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 1.720% / 1.975% (+/-) 7 bps
Wid. Avg. Maximum Mortgage Net/Gross Rate: 11.745% / 12.000% (+/-) 7 bps
Witd. Avg. Effective LTV: 71.92% Approx.
Wtd. Avg. Original LTV: 71.92% Approx.
Witd. Avg. Borrower FICO: (FICO>0) 716 Approx.
% of Loans Covered by Mortgage Insurance*: 0.00%
Geographic Distribution: (>5%) California 36.34% Approx.
New Jersey 18.49% Approx.
Florida 8.96% Approx.
Nevada 5.23% Approx.
Michigan 5.01% Approx.
Originator/Product Type: Ameriquest 6mo LIBOR (I0) 100.00% Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.
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?1199,000 -100,000 2 200,000.00 092 5.438 750 32.35 32.35
100,001 -125,000 4 439,704.89 201 5.215 736 61.66 61.66
125,001 -150,000 2 265,567.86 1.22 5.000 749 79.88 79.88
150,001 -175,000 6 977,958.46 448 5.272 717 66.00 66.00
:175,001 -200,000 5 947,300.55 434 5.300 691 68.96 68.96
;@2,001 -225,000 5 1,077,613.23 494 5.321 720 74.81 74.81
;3_2_*5‘,001 -250,000 5 1,192,734.00 547 5.251 711 71.53 71.53
;250,001 -275,000 1 252,583.43 1.16 5.125 686 72.16 72.16
:2:/§,001 -300,000 5 1,423,200.00 6.52 5.250 728 61.45 61.45
0,001 -333,700 5 1,594,650.00 7.31 5.501 698 76.22 76.22
;3;3,701 -350,000 2 682,000.00 3.13 5.188 746 68.34 68.34
;350,001 -400,000 3 1,121,400.00 5.14 5.211 700 76.07 76.07
i400,001 -500,000 8 3,500,443.72 16.04 5.438 714 7245 7245
00,001 -600,000 10 5,368,939.43 24.60 5.323 712 76.87 76.87
.600,001 -700,000 2 1,263,856.38 579 5.495 718 80.00 80.00
;700,001 - 800,000 1 701,841.37 3.22 5.125 717 52.86 52.86
800,001 - 814,000 1 813,300.00 3.73 5.875 752 67.83 67.83
‘Avg 326,437 67 21,823,093.32 100.00 5.349 718 71.92 71.92

- 0,000 -100,000 2 200,000.00 0.92 5438 750 32.35 3235
1100,001 - 125,000 4 439,704.89 2.01 5215 736 61.66 61.66
125,001 -150,000 2 265,567.86 1.22 5.000 749 79.88 79.88
150,001 -175,000 6 977,958.46 4.48 5.272 717 66.00 66.00
175,001 - 200,000 5 947,300.55 4.34 5.300 691 68.96 68.96
200,001 -225,000 5 1,077,613.23 494 5321 720 74.81 74.81
:225,001 -250,000 5 1,192,734.00 547 5.251 711 71.583 71.53
? 50,001 -275,000 1 252,583.43 1.16 5.125 686 72.16 72.16
275,001 - 300,000 5 1,423,200.00 6.52 5.250 728 61.45 61.45
300,001 -333,700 5 1,594,650.00 7.31 5.601 698 76.22 76.22
333,701 -350,000 2 682,000.00 3.13 5.188 746 68.34 68.34
350,001 -400,000 3 1,121,400.00 5.14 5.211 700 76.07 76.07
:400,001 - 500,000 9 3,999,989.17 18.33 5.445 708 72.03 72.03
500,001 -600,000 9 4,869,393.98 22.31 5.305 717 77.67 77.67
600,001 -700,000 2 1,263,856.38 5.79 5.495 718 80.00 80.00
700,001 -800,000 1 701,841.37 3.22 5.125 717 52.86 52.86
800,001 -813,300 1 813,300.00 3.73 5875 762 67.83 67.83
Avg 325,718 67 21,823,093.32 100.00 5.349 716 71.92 71.92

74.875 -4.,999 1 341,000.00 1.56 4 875 787 58.29 58.29
;5.000 -5.499 44 13,443,880.96 61.60 5.183 717 70.98 70.98
55.500 -5.875 2 8,038,212.36 36.83 5.647 710 74 06 74.06
?WtAvg 5.349 67 21,823,093.32 100.00 5.349 716 71.92 71.92

1 e 21,823,093.32 100,00 5349 T8l 7192 71.92
= T e 21,823,093.32 100.00 5.349 716 71.92 71.92

6T 21,823,093.32 100.00 : ,
; 67 21,823,093.32 100.00 5.349 716 71.92 7192




A 4 e . b L 7 e
23.11 -25.00 1 103,965.83 048 5.375 789 23.11 23.11
25.01 -30.00 1 100,000.00 046 5.125 793 28,99 28.99
:35.01 -40.00 1 100,000.00 046 5.750 706 35.71 3571
§501 -60.00 4 1,178,721.04 5.40 5.053 759 57.48 57.48
/60.01 -65.00 4 685,692.63 3.14 5.272 714 61.57 61.57
65.01 -70.00 6 2,489,663.68 11.41 5.455 720 67.80 67.80
70.01 -75.00 14 4,104,598.10 18.81 5.380 689 72,64 72.64
75.01-80.00 3t 11,306,810.12 51.81 5370 717 7879 76.79
i 67 21,823,093.32 100.00 5.349 716 71.92; 71.82

%g; 5 L v kot } G

'23.11-25.00 1 103,965.83: 0.48 5.375 788 23.11 23.11
25,01 - 30,00 1 100,000.00 0.46 5.125 793 28.99 28.99
§§5.01 -40.00 1 100,000.00 045 5,750 706 35.71 35.71
'50.01 -55.00 5 1,753,641.92 8.04 5187 725 52.89. 5289
55.01-60,00 4 1,178,721.04 540 5.053, 758 57.48 57.48
160.01 -65.00 4 685,692.63 3.14 5.272 714 6157 61.57
:65.01 -70.00 6 2,489,663.68 1.4 5.455 720 67.80, 67.80
70.01 -75.00 14 4,104,598.10 18.81 5.390 689 72.64 72.64
175.01 -80.00 <3 11,306,810.12 51.81; 5.370 717 78.79 78.79
| 67 21,823,093.32 100.00 5.349 716 71.92 71.92

1 103,965.83 048 5375 789 2311 2311

25.01'-30.00 1 10000000 04 5125 793 28.99 28.99
135.01 -40.00 1 100,000.00 0.46 5.750 706 3571 35.71
50.01 -55.00 5 1,753,641,92 8.04 5187 725 5289 52 89
55.01 -60.00 4 1,178,721.04 5.40 5.053 759 57.48 57.48
60.01 -65.00 4 685,602.63 314 5272 714 61.57 6157
65.01 -70.00 8 2,489,663 .68 11.41 5455 720 67.80 67.80
70.01 -75.00 14 4,104,598.10 18.81 5390 689 72,64 72.64
75.01 -80.00 31 11,306,810,12 51.81 5370 717 78.79 78.79
67 21,823,093.32 100.00. 5.349 716 71.92 71.92

1

vupe.

17,749,004.34

i1 FAMILY 52 8133 717 72.01 72.01
-2 FAMILY 2 571,800.00 262 5.125 708 78.54 78.54
4 FAMILY 1 278,000.00 127 5.375 718 79.43 79.43
‘CONDO 4 755,294.30 345! 5.200° 728 69.73 69.73
{PUD 8 2,468,994 68 11.31; 5.348 705 69.52 69.52
' 67 21,823,093.32 100,00 5.349 716 71.92 71.92

IINVESTOR 1 100,000.00 046 706 3571 3571
OWNER OCCUPIED 65 21,723,093.32. 99.54 5.347 716 72.08 72,08
67 21,823,093.32, 100.00 5.349 716 71.92 71.92

_oan Purpose:
CASH OU

2,359,709.13

10.81

‘REFINANCE

21,823,093.32

100.00

Full-Full-Verified

15,784,667.15

.Stated-None -None 18 6,038 426.17 ¢ 27.67; 5.584 731 7533 75.33
! 67 21,823,093.32 100.00; 5.349 716 71.92 71.92




EICO Dist
661.- 674

3,968,168.37

11
675 - 699 1 3,075,853.41 5.284 689 . 72.86
700 - 724 2 7,492,547.87 5.363 714 72.23 72.23
725 - 749 2,616,059.37 5.531 735 73.99 73.99
750.- 774 3,287,275.88 5.389 759 72.85 72.85
775793 1,383,188.42 5.098 785 57.28, 57.28
; 67 21,823,093.32' 5.349 716 71.92 71.92

21,823,093.32.

67

21,823,003 32

71.92

100.00:

67 21,823,093.32 5.349 716 71.92 71.92
67 21,823,093.32 100.00 5.349 716 71.92 71.92
California 21 7,929,603.07 36.34) 5.273 711 69.61 69.61
New Jersey 12 4,035,494.64 18.49! 5.390: 735 70.39 70.39
Florida 5 1,954.811,08 8.96 5437 715 74.38 74.38
‘Nevada 3 1,140,726.00 523 5.279 702 69.75 69.75
\Michigan 3 1,093,511.24 501; 5268 714 77.48 77.48
'Arizona 4 1,033,766.001 474 5.555 709 77.02 77.02
New York 4 927,075.08 425 5426 708 76.86 76.86
‘Colorado 3 900,356.38 413 5.788 707 73.52 73.52
Maryland 4 855,315.51 392 5.154 696 63.64 63.64
‘Washington 2 664,500.00 304 5622 710 78.18 78.18
Connecticut 1 414,550.25 1.90 5125 707 80.00 80.00
Louisiana 1 '278,000.00 127 5375 718 79.43 79.43
<Others> a 595 384.07 273 5.069 745 75.56 75.56
67 21,823,093.32 100.00 5.349 716 71.92 71.92

21,823 093.32. ) 349,

67 21,823,093.32] 100.00 5.349.

ok

21,823,093.32)

21,823,093.32

21,823,093.32

67 71.92 71.92
67 21,823,093.32 100.00 5.349 716 71.92 71.92
:1.750 -2.000 45 13,784,880.96: 63.17 5.176 718 70.67 70.67
i2.001 -2.500 2 8,038,212.36 36.83 5.647 710 74.08 74.08
! 67 21,823,093.32 100.00 5.349 716 71.92 71.92

E#eca
112,000 - 12.000
¢

67

21,823,093.32

67

21,823,093.32!

‘f& feied : . N@f% i 2 .

11,750 -1.999 38 11,527,891.44 52.82 5.139 713 70.17 70.17
Ez.oon -2.249 19 6,281,150.50 28.78 5.452 716 72.92 72.92
'2.250 - 2,499 7 2,101,895.00 9.63 5.720 714 76.38 76.38
'2.500 -2.500 3 1,912 156.38 8.76 5.875 733 74.20 74.20
! 67 21,823,093.32 100.00 5.349 716 71.82 71.92




67

21,823,093.32!

71.92

67

21,823,093.32;

7192

21,823,093.32

67

21,823,093.32

71.92

21,823,093.32

21,823,093.32

21,823,003.32

67 21,823,093.32
i
0 | 21,823,093.32. 100.00 5.349 718 71.92 71.92
67, 21,823,093.32 100.00! 5.349 716 71.92 71.92

21,823.093.32

21,823,093.32.

Z

. 21,823,093.32

Curl. Tv<=80

21,823,093.32




CMLTI 2005-5

cmgrouﬁT

Subgroup 1-2: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Only Loans:

1%t Lien:

Percent with Prepayment Penalty:
Wwtd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:
Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remairing Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Imitial Cap:

Periodic Cap:

Witd. Avg. Minimum Mortgage Net/Gross Rate:
Wtd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Effective LTV:

Witd. Avg. Original LTV:

Wtd. Avg. Borrower FICO: (F1ICO>0)

% of Loans Covered by Mortgage Insurance*:

Geographic Distribution: (>5%)

Originator/Product Type:

Summary Statisties
474

$91,016,700.00
$90,962,567.96
$192,018.35
$191,904.15
67.92%
100.00%
49.57%
5.425% / 6.042%
4.875-8.375%
6moLIBOR
6moLIBOR: 2.133% /2.750%
Semi-Annually
360
358
K
1-Jun-2008
2.000%
1.000%
5.425% / 6.042%
11.425% / 12.042%

63.63%
81.06%
716

61.95%
California 21.81%

Florida 8.98%
New York 8.92%
New Jersey 7.46%

Ameriquest 3.6 Alt-A 100.00%

Tolerances

(+-) 7%
(+-) 1%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps
Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month

Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.

Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.
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60,021 - 75,00 12 806,747.60 0.89 6.059 728 70.42
75,001 - 100,000 3 2,925,397.36 32 5.876 714 77.86. 62.75)
100,001 - 125,000 62 7,013,590.00 7.7 5.879 721 77.81 62.26
125,001 - 150,000 75 10,286,223.85 11.31 6.076 723 80.56 63.98
150,001 - 175,000 59 9,647,041.31 10.61 6.038 713 81.04 61.45
175,001 -200,000 45 8,629,052.85 9.49 5.894 715 78.28 63.82
1200,001 - 225,000 40 8,399,398.28 923 6.157 715 83.34. 63.23
225,001 - 250,000 29 6,880,526.30 7.56 5953 725 80.23 64.52
1250,001 - 275,000 35 9,162,791.80 10.07 6.017 716 81.06 63.90
275,001 - 300,000 24 6,917,323.18 7.60 6.134 718 82.05 67.48
001 - 333,700 7) 10,103,928.58 11.11 6.026 706 83.91 62.67
33,701 - 350,000 14 4,787,415.14. 5.26 6.045 715 84.44 66.66
:350,001 - 400,000 5 1,852,450.00 2.04 6.806 728 75.32 58.83
‘400,001 -500,000 7 3,040,681.71 3.34 £.238 702 85.35 65.52
1500,001 -510,000 1 510,000.00 0.56 5.990 681 86.44 59.64
‘Avg 192,018 474 90,962,567 96 100.00 6.042 716 81.06 63.63

59,967 - 75,000 12 806,747.60: 089 6.059 729 70.42 58.73
;75,001 - 100,000 33 2,925 397.36/ 322 5876 714 77.86 62.75
'100,001 - 125,000 62 7.013,590.00 7.71 5879 721 77.81 62.26
{125,001 - 150,000 75 10,286,223 .85 11.31 6.076 723 80.56 63,98
150,001 - 175,000 59 §,647,041.31 10.61 6.038 713 81.04 61.45
ijzlg,ggj_;zoo,ooo 46 8,629,052.85 949 5.894 715 78.28 63.82
,200,001 - 225,000 40 8,399,398.28 9.23 6.157 715 83.34 63.23
225,001 -250,000 29 6,880,526.30 7.56 5953 725 80.23 64.52

0,001 -275,000 35 9,162,791.80 10.07 6.017 716 81.06 63.90
:275,001 - 300,000 24 6,917,323.18 7.60 6.134 719 82.05 67.48
300,001 -333,700 32 10,103,928.58 11.11 6.026 706 83.91 62.67
333,701 - 350,000 14 4,787,415.14 526 6.045 715 84.44 66.66
350,001 - 400,000 5 1,852,450.00 204 6.806 728 75.32 58.83
.400,001 - 500,000 7 3,040,681.71 334 6.238 702 85.35 65.52
500,001 -510,000 1 510,000.00 0.56 5.990 681 B86.44 59.64
Avg 191,904 474 90,962,567.96/ 100.00 6.042 716 81.06 63.63

4.875 -4.999 10: 1,438,068.30 1.58: 4,973 744 62.50 62.50
5.000 -5.499 79 13,795,964.66 15.17, 5.302. 739 73.02 64.77
:5.500 -5,999 214 43,011,871.91 47.29 5.757 713 80.66 64.42
6.000 -6.499 43 7,488 077 18 8.23 6.282 713 83.29 64.42
6.500 -6.999 95 18,089,504.69 19.89 6.727 708 87.29 61.40
.7.000 -7.499 23 4,976,540.74 547 7.237 703 83.51 61.18
7,500 - 7,999 8 1,554,990.48 1.71 7.685 704 88.20 63.85
8.000 -8.375 2 606,550.00 0.67 8.213 744 84.83 §9.93
WtAvg 6.042 474 90,962,567 96 100.00 6.042 716 81.06 63.63

90,962,567.96|

90,962,567.96!

86,909,821.48

27

4,052,746.48

719

474

90,962 567.96

718




Original LTV |
113,50 -15.00 1 75,000.00 0.08 5750 708 13.50 13.50
115,01 -20.00 1 76,217.00 0.08 5375 718 19.70 19.70
20,01 -25.00 1 130,600.00 0.14 5.375 801 2162 2162
25.01 -30.00 1 114,861.11 0.13 4.990 746 2678 26.78
30,01 -35.00 2 270,319.33 030 5.559 791 30.71 3071
,35.01-40.00 5 1,006,436.74 111 6,082 757 3843 38.43
140,01 -45.00 8 1,309,657.30 1,44 5.470 727 4242 4242
45.01 -50,00 8 1,024,252.18 1.13 5,359 739 47.90 47.90
'50.01 -55.00 7 1,185,232.73 1.30 5643 740 52.26 52.26
55.01 -60.00 8 1,051,185.60 1.16 5371 7 57.02 57.02
60.01 -65.00 14 2,251,679.97 248 5.742 733 6241 62.41
65.01 -70.00 20 3,889,645 36 428 5673 718 67.47 67.47
70,01 -75.00 34 6,202,569.71 6.82 5.630 718 73.09 73.09
75.01 -80.00 81 16,026,083, 21 17.62 5.8465 717 78.67 78.67
'80.01 -85.00 43 8,636,158.77 9.49 5.988 717 83.23 60.03
85.01 -90.00 242 47,711,668.95 52.45 6.279 710 89.20 60.16
E 474 80,962,567.96 100.00 6.042 716 81.06! 63.63

43.50 -15.00

75,000.00:

5.750

1 008 708 13.50
15.01 -20.00 1 76,217.00 0.08 5.375 718 19.70 19.70
20,01 -25.00 1 130,600.00 0.14 5.375 801 2162 21.62
25.01 -30.00 1 114,861.11 013 4.990 748 2678 26.78
30.01-35.00 2 270,319.33 0.30 5,559 791 30.71 30.71
35.01.-40.00 5 1,006,436.74 1.11 6.082 757 38.43 38.43
140,01 - 45.00 8 1,309,657.30 144 5.470 727 4242 42.42
145.01 -50.00 8 1,024,252.18 1.13 5.359 739 47.90 47.90
'50.01 - 55.00 7 1,185,232.73 1.30 5.643 740 5226 52,26
:55.01 -60.00 6 1,051,185.60 1.16 5.371 771 57.02 57.02
'60.01 -65.00 14 2,251,679.97 248 5.742 733 62.41 62.41
65.01 -70.00 20 3,889,645.36 428 5.673 718 67.47 67.47
170.01.-75.00 34 6,203,569.71 6.82 5,630 718 73.09 73.09
75.01 -80.00 81 16,026,083.21 17.62 5.845 717 78.67; 78.67
80.01 -85.00 43 8,636,158 77 9.49 5988 717 8323 60.03
85.01 -90.00 242 47,711,668 95 52.45 6.279 710 89.20 60.16

474 90,962,567 96 100.00 6.042 716 81.06 6363

113,50 -15.00 1 75,000.00 0.08 5.750 708 13.50 13.50
15.01 -20.00 1 76,217.00 0.08 5.375 718 19.70 19.70
120,01 - 25.00 1 130,600.00 0.14 5.375 801 21.62 21.62
{25.01 -30.00 1 114,861.11 013 4990 746 26.78 26.78
130,01 -35.00 2 270,319.33 0.30 5,559 791 30.71 30.71
35,01 -40.00 5 1,006,436.74 1.11 6.082 757 38.43 38.43
140,01 -45.00 8 1,309,657.30 144 5470 727 42.42 42,42
45.01 -50.00 8 1,024,252.18 113 5359 739 47.90 47 80
50,01 -55.00 7 1,185,232.73 1.30 5.643 740 52.26 52.26
55.01 -60.00 79 16,010,607.84 17.60 5.987 718 84.67 59 62
60.01 -65.00 226 43 540,085.45. 47.98 6.279 711 87.53 60.37
65,01 -70.00 20 3,889,645 36 428 5673 718 67.47 67.47
70.01 -75.00 24 6,203,569.71 6.82 5.630 718 73.09 73.09
75.01 -80.00 81 16,026,083.21 17.62 5.845 717 78.67 78.67
474 90,962,567.96 100.00 6.042 718 81.06 63.63




1 FAMILY 377 70,989 612.99 78.04 6.009 716 81.04 63.73
2 FAMILY 24 6,428,584.70 7.07 6.308 708 80.60 64.49
3 FAMILY 6 1,792,539.52 1.97 5976 738 80.16 62,36
4 FAMILY 4 981,887.20 1.08 6.390 699 86.32 63.57|
‘CONDO 35 5,850,147.96 6.43 6.142 721 79.50 62.38!
PUD 28 4,919,795.59 541 6.007 711 83.23 62.89
! 474 90,962,567.96 100.00: 6.042 716 81.06 63.63

559

INVESTOR 3 4,786,119.69 5.26 6.386 706 79.09

OWNER OCCUPIED 434 84,326,963.77 92.71 6.013 717 81.05 63.60

SECOND HOME 9 1,849,484 50 203 6.468 704 86.83 63.32
474 90,962,567.96 100.00 6.042 716 81.06. 63.63

1081 Pur
‘CASH OUT

73,870,974.64

370 81.21
PURCHASE 29 4,336,190.47 477 6.132 723 80.16 75.99
REFINANCE 75 12,755,402.85 14.02 5.936 725 84.18 63.14
474 90,962 567.96 100.00 6.042 716 81.06 63.63

" 7 g
Full-Full-Verified

:Miv

327: 60,922 287.25

5970

66.98 . .
‘Reduced-None-Verified 49 9,894,374.75 10.88 6.406 709 85,37 63.17
‘Stated-None -None 38 7,589,191.83 8.34 5.752 724 68.63 68.63
‘StatedFull-Verified 60 12,556,714.13 13.80 6.280 707 86.57 62.63
474 90,962,567.96 100.00 6.042 716 81.06 63.63
?680 - 699 190 37,314,007.15 41.02 6.180 689: 83.33 63.55
700 - 724 117 22,914,247.93 25.19 6.129 711 81.93 64.40
725 - 749 93 17,821,461.72 19.59 5.763 736 81.14 64.98
750 - 774 3% 6,468,058.77 7.11 5.947 762 81.72 63.90
775 - 799 28 4,872,274.08 5.36 5931 783 65.45 58.70
;800 - 817 10 1,572,518.31 1.73 5415 808 59.46 53.02
! 474 90,962,567.96 100.00 6.042 716 81.06 63.63

B , L
360 - 360 474 90,962,567.96 100.00 6.042 716 81.06 63.63
474 90,962,567.96 100.00 6.042 716 81.08 63.63

357 - 9 474 90,862 ,567.96 100.00 6.042 716 81.06 63.63
474 90,962,567.96 100.00 6.042 716 81.06 63.63




‘California 84 19,842,167.72 21.81 5.857 717 76.25
‘Florida 48 8,169,168.85 898 6.108 710 83.29 62.58
‘New York 28 8 116,933.41 892 6.098 714 77.90 63.36
New Jersey 3 6,786,506.61 7.46 6.225 721 77.80 62.60
‘Ilfinois 21 4,339,715.31 477 6.433 705 86.40 62,42
‘Minnesota 19 3,607,237.38 3.97; 6.154 713 83.04 63.22
‘Massachusetts 13 3,488,069.63 383 6.091 715 83.42 63.10
‘Pennsylvania 19 3,073,972.77 338 5703 725 82.23 64.00
‘Michigan 18 2,764,703.16 3.04 6.092 719 86.99 62.55
Arizona 17 2757,769.11 3.03 6.008 711 8263 68.38
‘Wisconsin 13 2,263,324.38 249 6.532 723 86.60 64.94
Indiana 15 2,174,886.61 239 5.648 727 83.83 63.65
‘Connecticut 11 2,168,375 59 238 6.083 711 83.38 66.57
‘Maryland 9 1,999,881.59 220 5.679 712 81,52 65.27
‘Georgia 13 1,916,894.38 211 6.421 703 87.71 61.33
‘Colorado 11 1,901,620.19 2,09 5971 720 85.12 62.83
'Washington 9 1,787,289.89 1.96 6.103 726 8324 61.07
{Texas 13 1,583,472.13 1.74 6.088. 719 80.49 67.58
‘Nevada 5 1,283,791.00 141 6.233 710 8174 64.53
'Utah 8 1,215,082.32 134 6102 701 87.12 63.06
‘North Carolina 10 1,158,513.42 127 6.003 721 8502 60.56
‘ 6 923,589.41 1.02 6.431 701 88.15 60.13
52 7,639,603.10 8.40 5.933 724 8044 63.29
474 90,962,567.96 100.00 6.042 716 81.06 63.63

474

474

90,962,567.96

474

90,952,567.96

90,962,567.96

474

90,962,567.96

2.750 -2.963

90,962,567.9

474

90,962,567.95

10.875 - 10.999 10 1,438,068.30 1.58 4973 744 62.50 62.50
11.000 - 11.499 79 13,795,964.66 15.17 5.302 739 73.02 64,77
11.500 - 11.999 214 43,011,871.91 47.29 5.757 713 80.66 64.42
12,000 - 12.499 43 7,489,077.18 823 6.282 713 83.29 64.42
12.500 - 12.999 95 18,089,504.68 19.89 6.727 709 87.29 61.40
13.000 - 13.499 23 4,976,540.74 5.47 7.237 703 83.51 61.18
13,500 - 13.999 8 1,564,990.48 1.71 7.685 704 88.20 63.85
5141.000 -14.375 2 606,550.00 0.67 8.213 744 84.83! 59.93
{ 474 90,962,567.96 100.00 6.042 716 81.061 63.63




14,875 -4.999

74

1.58

744

62.50

1,438,068.30 4.973

'5.000 -5.249 14 1,944,591.74 2.14 5.125 761 70.43' £8.02
/5,250 -5.499 65 11,851,372.92 13.03 5.331 735, 73.45 64.24
(5.500 -5.749 84 16,465,145.45 18.10 5.555 716 76.841 64.18
5.750 -5.999 130 26,546,726.46 29.18 5.883 711 83.04; 64,57
16.000 -6.249 9 1,407,871.35 155! 6.125 703 85.24 65.09
6.250 -6.499 '] 6,081,205.83. 6.69. 6.319 716 82,84 64.26
6.500 -6.749 42 7,792 675.61 8.57 6.536 710 85.81 62.04
'6.750 -6.999 53 10,296,829.08 11.32 6.872 708 88.42 60.92
7.000 -7.249 11 2,283,954.70 251 7.125 709 79.97 58.33
7.250 -7.499 12 2,692,586.04 296 7.331 699 86.,51; 63.59
'7.500 -7.749 5 877,608.49 0.96 7.528 706 90,00 60.30
7.750 -7.999 3 677,381.99 0.74 7.889 701 85.87 68.44
/8.000 -8.249 1 393,550.00 0.43 8.125 757 84.63 60.09
8.250 -8.375 1 213,000.00 0.23; 8.375 721 85.20 59.64
ﬁ 474 90,962,567.96 100.00. 6.042 716 81.08' 6363

474

90,962,567.96

33-35 _ 100.00 6.042 718 63,63
| 474 90,962 567.96 100.00! 6.042 716 81.06 63.63

2,000 474

90,962,567.96

i 474

90,962,567.96!

90,962,567.96.

474

90,962 567.96.

0. 175 29,180,636.55 32.08: 5.989 715 80.20 63.27
60 299 61,781,931.41 67.92. 6.067 717 81.47 63.79
i 474 90,962,567.96 100.00 6.042 716 81.06 63.63

233

o

45,873,069.45

6.191

50.43
42 2 521,700.00 0.57 5781 707 87.71 59.87
3% 239 44 567,798.51 49.00: 5.892 715 81.06 63.65
474 90,962,567.96 100.00: 6.042 716 81.06 63.63
1% on 100% 1 129,734.27 0.14 5.875 714 86.09 60.26
1% on 80% 17 2,624,839.24 2.89 6.090 718 87.37 61.62
2 mos int on 100% 19 3,607,237.38 3.97 6.154 713 83.04 63.22)
2% on 80% 4 717,885.16 0.79 5.690 715 83.60 59.09
3 mos int on 100% Yr1-no PP after 1 210,826.70 0.23 6.990 743 89.79 60.16
3%-2%-1% on 100% 1 210,800.00 0.23 7.250 682 89.70 60.10
5%-4%-3% on 100% 5 460,446.37 0.51 6.135 728 81.09 60.47
6 mos int on 80% 193 37,127,729.39 40.82 5.838 715 80.35 63.96
‘No Prepay | 233 45 B73,069.45 50.43 6.191 717 80.99 63.65
i 474 90,962,567.96 100.00: 6.042: 716 81.06 63.63

‘Lender Paid M

285

56,347,827.72

6.235

60.14

Curl TV<=80

188

34,614,740.24

5.729

69.31

474

90,962,567.9€

6.042

63.63




CMLTI 2005-5

citigroupy

Subgroup I-3: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 69
Aggregate Original Principal Balance: $31,357,053.00 (+-) 7%
Aggregate Current Principal Balance: $31,346,329.08 ) 7%
Average Original Loan Balance: $454,450.04 Approx.
Average Current Loan Balance: $454,294 .62 Approx.
Percent of Interest Only Loans: 83.86% Approx.
1t Lien: 100.00%
Percent with Prepayment Penalty: 62.00% Approx.
Wtd. Avg. Net/Gross Coupon: 5.422% / 6.039% (+/-) 7 bps
GWAC Range: 5.125 - 8.750% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin by Index: 6moLIBOR: 2.133% /2.750% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Months to Roll: 34 (+/-) 1 month
Wtd. Avg. Next Change Date: 1-Jun-2008 Approx.
Initial Cap: 2.000%
Periodic Cap: 1.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.422% 7 6.039% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.422% / 12.039% (+/-) 7 bps
Wtd. Avg. Effective LTV: 65.10% Approx.
Wtd. Avg. Origiqal LTV: 82.67% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 708 Approx.
% of Loans Covered by Mortgage Insurance*: 61.83% Approx.
Geographic Distribution: (>5%) California 59.09% Approx.
New York 9.42% Approx.
New Jersey 7.42% Approx.
v Originator/Product Type: Ameriguest 3.6 Alt-A 100.00% Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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CMLTI 2005-5
Subgroup I-3

24 9,034,408.29 28.82 6.079 704 84.87 65.74

2 14,429,089.83 46.03 6.018 710 81.90 64.90

7 3,864,317.90 12.33 5.954 697 82.73 63.70

5 3,269,143.15 10.43 5.931 720 78.91 66.99

700,001 -750,000 1 749,369.91 239 6.875 714 87.21 60.17
‘Avg 454,450 69 31,346,329.08 100.00 6.039 708, 82.67 65.10

1360,000 - 400,000 24 9,034,408.29 28.82 6.079 704 84.87 65.74
/400,001 - 500,000 32 14,429,089.83 46,03 6.018 710 81.90 64.90
:500,001 -600,000 7 3,864,317.90 12.33 5.954 697 82.73 63.70
/600,001 -700,000 5 3,269,143.15 10.43 5.931 720 78.91 66.99
700,001 -749,370 1 749,369.91 2.39 6.875 714 87.21 60.17]
‘Avg 454,295 69 31,346,329.08 100.00 6.039 708 82,67 65.10

5,125 -5.499

2,447,970.54

15,500 -5.999 41 18,123,206.04 57.82 5.763 711 81.50 65.00
6,000 -6.499 1 5,532,455 88 17.65 6.214 701 84.93 64.44
6,500 -6.999 8 3,600,196.62 1149 6.795 705 87.90 62.01
7.500 -7.999 3 1,228,000.00 392 7.637 701 8349 65.47
'8.500 -8.750 1 414,500.00 1.32 8.750 689 89.18 59.75
‘WitAvg 6.039 69 31,346,329.08 100.00 6.039 708 8267 65.10

. 29,831,129.08

1,515,200.00

31,346,329.08

nal L

%

653,333.21 2.08

:60.00 -60.00 1 5875 60.00
60.01 -65.00 3 1,294,262.58 4.13 5.578 692 63.39 63.39
:65.01 -70.00 4 1,980,933.73 6.32 5.633 710 68.60 68.60
70.01 -75.00 6 2,832,983.53 9.04 6.072 709 73.14 73.14
75.01 -80.00 12 5,201,997.60 16.60 5.846 716 79.13 79.13
:80.01 -85.00 4 1,909,950.00 6.09 5.862 701 83.10 60.17
:85.01 -90.00 39 17,472,868.43 55.74 6.197 706 89.10 60.08
! 69 31,346,329.08 100.00 6.039 708 82.67 65.10

'60.00 -60.00 1 653,333.21,
:60.01 -65.00 3 1,294 262.58
'65.01 -70.00 4 1,980,933.73
70.01 -75.00 8 2,832 983 53
75.01 -80.00 12 5,201,997.60
:80.01 -85.00 4 1,909,950.00
'85.01 -90.00 39 17,472,868.43
| 69 31,346,329.08




'59.58 -60.00

16 7,315,263.26 6.162 711 85.47!

'60.01 -65.00 31 14,015,150.96 6,098 703 86.45 60,55
'65.01 -70.00 4 1,980,933.73 5.633 710 68.60 68.60
170.01 - 75.00 6 2,832,983.53 6.072 709 73.14 73.14
'75.01 - 80.00 ) 12 5,201,997.60 5.846: 716 79.13 79.13
69 31,346,329.08. 6.030! 708 82.67i 65.10
Property; uks:. i \ o

4 FAMILY 56 24 685,726 .65 78.75 6.024 707 82.35 65.14
‘2 FAMILY 3 2,129,495 85 .79 6.307 714 87.88 60.06
3 FAMJLY 1 5§94,000.00 1.89: 6.125 720 90.005 60.30
CONDO 3 1,140,206.58 364 5.791 725 76.58 66.62
PUD 8 2,796,900.00 8.92 6.049 703 82.54 68.92
89 31,346,329.08 100.00 6.039 708 82.67. £5.10

INVESTOR

727,606.58:

683

75.52)
'OWNER OCCUPIED 67 30,618,722.50; 97.68 8.027 709 82.84' 65.20
i 69 31,346,329.08 100.00 6.039 708 82.67. 65.10

RE.

'CASH OUT 59 26,934,179.08 8592 6048 107 82.49

PURCHASE 5 1,964,200.00° 6.27 736 81.52.

‘REFINANCE 5 2,447,950.00° 7.81 . 700 85.63 .

! 69 31,346,329.08 100.00 6.039 708 82,67 65.10

indome AssetsEm Curr URE, «

Full-Full-Verified 51 23,492,385.18 74.94 6.039 65.85
E_Rgduced—None-Veriﬁed 6 ...2,782513.79 8.88 6.043 60.14
‘Stated-Full-Verified 2 5,071,430.11 16.18 6.038 . 64.33
i 69 31,346,329.08. 100.00 6.039 708 82.67 65.10

680 - 699 32 13,874,531.47 44.26 6.132 689 83.29 63.68
700 -724 25 11,743,191.02 37.46 6.018 711 83.67 65.73
725 - 749 8 4,030,653.21 12.86 5.945 733 78.41 67.29
§750 -774 2 889,453.38 284 5.500 763 77.95 65.55
'800 - 809 2 808,500.00 2.58 5.815 805 84.11 68.74
i 69 31,346,329.08 100.00 6.039 708 82.67 65.10/

69

31,346,3290.08!

b 65.10
69 31 ,346,329,08§ 100.00 6.038 708 82.67, 65.10

358 - 358 69: 31,346,329.08 10.00: 6.033 708 8267 65.10
69 31,346,329.08 100.00 6.039 708 8267 65.10




-

California 40 18,521,766 6 5.958 710 82.36 65.14
New York 7 2,952,580.00 9.42 6.006 724 84.81 67.33
‘New Jersey 5 2,327,106.12 7.42 6139 696 84.68 60.19
‘Washington 3 1,382,775.00 441 5.948 696 83.77 65.11
‘Colorado 2 1,112,333.21 355 6.133 721 72.38 60.12
Michigan 2 894,536.87 285 6.108 693 89.93 60.25
Texas 1 499,434.73 1.59 5.375 695 68.49 68.49
‘New Hampshire 1 482,000.00 1.54 7.750 727 73.59 73.59
Florida 1 440,000.00 1.40 5750 697 80.00 80.00
Maryland 1 439,900.00 1.40 5.875 704 89.80 60.17
Nevada 1 406,000.00 1.30 6375 684 78.08 78.08
Minnesota 1 397,673.11 1.27 6.990 697 89.51 59.97
Vermont 1 386,438.60 1.23 5.875 680 79.81 7981
‘Arizona 1 373,500.00 1.19 6.990 701 90.00 60.30
Delaware 1 370,284.78 1.18 5.250 712 90.00 60.30
‘Illinois 1 360,000.00 1.15 7.500 682 90.00 60 30
69 31,346,329.08 100.00 6.039 708 82.67 65.10

31,346,329.08

31,346,329.08

69

31,346,329.08

69

31,346,329.08

:11.125 - 11.499 5 2,447 ,970.54 7.81 5.318 713 77.05 72.55
111.500 - 11.999 41 18,123,206.04 57.82 5.763 711 81,50 65.00
12.000 - 12.499 11 5,632,455 88 17.65 6.214 701 84,93 64.44
12.500 - 12.999 8 3,600,196.62 11.49 6.795 705 87.90 62.01
13.500 - 13.999 3 1,228 000.00 392 7.637 701 83.49 65.47
14.500 - 14.750 1 414,500.00 1.32 8.750 6889 89.18 59.75

69 31,346,329.08 100.00 6.039 708 82,67 65.10

I 1001

5,125 -5,249 1 375,920.00 1.20 5125 745 79.98 79.98
5.250 -5.499 4 2,072,050.54 6.61 5353 707 76.51 71.21
5.500 -5.749 14 5,945 690.96 18.97 5.561 714 75.83 67.89
5.750 - 5,999 27 12,177,515.08 38.85 5.862 710 84.27 63.59
'6.000 - 6,249 6 3,152,366.94 10.06 6.125 700 87.87 59.95
16.250 -6.499 5 2,380,088.94 7.59 6.331 703 81.04 70.37
'6.500 -6.749 3 1,243,373.60 3.97 6.537 702 89.68 60.08
6750 -6.999 5 2 356,823.02 7.52 6.932 707 86.97 63.02
7.500 -7.749 2 746,000.00 238 7.565 685 89.88 50.22
7.750 -7.999 1 482,000.00 1.54 7.750 727 73.59 73.59
'8.750 -8.750 1 414,500.00 1.32 8.750 689 89.18 59.75
E 69 31,346,329.08 100.00 6.039 708 82.67 65.10




69

31,346 329 08

100,00

69

31,346,329.08

100.00

69

31,346,328.08

69

31,346,325.08

31,346,329.08

69

31,346,329.08

10

5,080,597.89

0 16.14 6.088 703 78.54

60 59 26,285,731.19 83.86 6.030 709 83.47 65.28
/ 69 31,346,329.08 100.00 6.039 708 8267 65.10
Prepa ; : 7
'0 27 11,912,863.45 38.00 6.183 710 83.53 65.82
36 42 19,433,465.63 62.00 5.951 707 82,15 64.65
i 69 31,346,329.08 100.00 6.039 708 82.67: 65.10

1% on 80% 2 894,536.87 2.85 6.108 693 89.93 60.25
2 mos int on 100% 1 397,673.11 1.27 6.990 697 89.51 59.97
6 mos int on 80% 39 18,141,255.65 57.87 5.920 708 81.60 64.97
‘No Prepay 27 11,912,863 45 38.00 6.183 710 83.53 65.82

69 31,346,329.08 100.00 6.039 708 82.67 65.10

43 19,382,818.43 7 61.83 6.164 706 88.51 60.08
;Q_urLTV<=80 26 11,963,510.65 38.17 5.837 712 73.22 73.22
: 63 31,346,329.08; 100.00 6.039 708 82.67 65.10




CMLTI 2005-5

citigroup.

Subgroup I-4: Collateral Summary
Collateral statistics for the Morigage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 545
Aggregate Original Principal Balance: $95,883,914.00 (+-) 7%
Aggregate Current Principal Balance: $95,798,127.78 (+-) 7%
Average Original Loan Balance: $175,933.79 Approx.
Average Current Loan Balance: $175,776.38 Approx.
Percent of Interest Only Loans: 56.09% Approx.
1% Lien: 100.00%
Percent with Prepayment Penalty: 57.89% Approx.
Wtd. Avg. Net/Gross Coupon: 5.441%/6.032% (+/-) 7 bps
GWAC Range: 4.990-8.375% Approx.
Index: 6moLIBOR
Wtd. Avg. Net/Gross Margin by Index: 6moLIBOR: 2.159% /2.751% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 360
Wtd. Avg. Remaining Term (months): 358 (+/-) 1 month
Wtd. Avg. Montbs to Roll: 58 (+/-) 1 month
Witd. Avg. Next Change Date: 29-May-2010 Approx.
Initial Cap: 6.000%
Periodic Cap: 1.000%
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.441% / 6.032% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.441% /12.032% (+/-) 7 bps
Wtd. Avg. Effective LTV: 63.30% Approx.
Wtd. Avg. Original LTV: 79.12% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 718 Approx.
% of Loans Covered by Mortgage Insurance*: 57.52% Approx.
Geographic Distribution: (>5%) California 11.99% ApDrox.
New Jersey 10.21% Approx.
Florida 8.15% Approx.
New York 6.68% Approx.
Texas 5.35% Approx.
Originator/Product Tvpe: Ameriquest 5.6 Alt-A 100.00% ADDIOX.

*Mortgage Insurance is provided by RMIC

Advisor immediately.

This page must be accompanied by a disclaimer. 1f you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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Subgroup 14

60,000 - 75,000 27 1,769,820.07 1.85 5.901 722 66.82' 55.88
75,001 - 100,000 65 5,802,513.26 6.06 6.018 723 77.87 63.17
:100,001 - 125,000 80 8,960,985.73 935 5.945 723 77.42 64.11
125,001 - 150,000 75 10,198,395.5¢ 10.65 5.961 716 81,05 64.74
150,001 - 175,000 66 10,797,140.66 11.27 6.010 719 83.12 64.93
175,001 -200,000 57 10,741,002.82 11.21 6.084 711 82.48 63.31
200,001 - 225,000 39 8,317,483.55 868 6.073 724 76.31 60,60
225,001 - 250,000 34 8,050,359.71 8.40 5.971 717 78.78 62.20
250,001 - 275,000 36 9,454,922 11 9.87 6.003 721 79.16 63.20
1275,001 - 300,000 2 6,381,991.98 6.66 6.128 714 78.75 61.82
:300,001 - 333,700 19 6,014,675.94 6.28 6.122 717 7848 63.60

3,701 -350,000 14 4,789,973.19 5.00 6.156 716 76.31 63.01
:350,001 - 400,000 4 1,457,283 85 152 5771 701 72.82 66.93
400,001 - 481,500 7 3,061,579.32 320 6.212 716 79.47 66.69
‘Avg 175,934 545 95,798,127.78 100.00 6.032 718 79.12 63.30

'59,793 - 75,001 27 1,769,820.07 1.85 5.901 723 66.82 55.88
75,001 - 100,000 65 5,802,513.26 6.06 6.018 723 77.87 63.17
1100,001 - 125,000 80 8,960,985.73 9.35 5945 723 77.42 64.11
125,001 - 150,000 75 10,198,395.59 10.65 5961 716 81.05 64.74
1150,001 -175,000 66 10,797,140.66 11.27 6.010 719 83.12 64.93
'175,001 - 200,000 57 10,741,002.82 11.21 6.084 711 82.48 63.31

39 8,317,483 55 868 6.073 724 76.31 60.60

34 8,050,359.71 8.40 5.971 717 78.78 62.20

3 9,454,922.11 9.87 6.003 721 79.16 63.20
275,001 - 300,000 2 6,381,991.98 6.66 6.128 714 78.75 61.82
:300,001 -333,700 19 6,014,675.94 6.28 6.122 717 78.48 63.60
:333,701 - 350,000 14 4,789,973.19 5.00 6.156 716 76.31 63.01
:350,001 - 400,000 5 1,852,083.85 193 5.847 699 72.04 67.40
1400,001 - 481,500 6 2,666,779.32 278 6.225 718 80.66 66.33
‘Avg 175,776 545 95,798 127.78 100.00 6.032 718 79.12 63.30

393,013.58

4.990

4.990-4.999

2 0.41 714
:5.000 -5.499 26 3,186,617.68 3.33 5.299 738 73.26 60.11
15,500 -5.999 345 60,533,477.26 63.19 5.809 723 76.62 63.55
:6.000 -6.499 74 13,716,307.25 14.32 6.200 701 84.06 64.22
'6.500 -6.999 81 15,092,682.93 15.75 6.699 712 83.87 62.42
7.000 -7.499 10 1,962,568.26 205 7.215 698 89.20 60.23
7.500 -7.999 6 732,957.82 0.77 7.580 712 88.11 63.06
:8.000 -8.375 1 180,503.00 0.19 8.375 688 90.00 60.30
‘WtAvg 6.032 545 95,798,127.78 100.00 6.032 718 79.12 63.30

545

95,798,127.78

100.00

718

545

95,798,127.78

100.00

718

91,130,526.39

4,667,601.39

95,798,127.78




9.84 - 10.00

1 59,941.68 0.06 6.125 9.84 9.84
115.01 -20.00 1 62,500.00 0.07 5625 809 16.39 16.39
'20.01 -25.00 3 378,516.38 0.40 5.819 723 22.44 22.44
125.01 -30.00 3 475,115.67 0.50 5.609 719 27.95 27.95
'30.01 - 35.00 4 472,313.85 0.49 5.464 750 33.40 33.40
135,01 -40.00 3 362,759.23 0.38 5.760 720 37.84 37.84
140.01 -45.00 3 353,209.56 0.37 5.637 728 42.77 42.77
'45.01 -50.00 12 2,268,112.69 237 5.838 717 47.31 47,31
;50,01 -55.00 12 1,937,076.75 2.02 5.790 739 53.02 53.02
55,01 -60.00 22 3,143,044.70 328 5.666 735 57.67 57.67
60,01 -65.00 20 4,540, 960.88 474 5.901 730 62.57 62.57
65.01 -70.00 2 -4,792,642.32 5.00 5.849 712 68.13 68.13
70,01 -75.00 33 6,784,577.66 7.08 5.899 730 72.67 72.67
175,01 -80.00 97 15,064,253.13 15.72 5.914 715 78.80 78.80
'80.01 -85.00 73 13,925,202.30 14.54 6.049 718 83.26 60.06
'85.01 -90.00 236 41,177,900.98 42.98 6.197 713 89.14 60.17
! 545 95,798,127.78 100.00 6.032 718 79.12 63.30

9.84 - 10.00 1 59,941.68 0.06 6.125 740 9.84 9.84
115,01 -20.00 1 62,500.00 0.07 5.625 808 16.39 16.39
20.01 -25.00 3 378,516.38 0.40 5.819 723 22.44 22.44
25.01 -30.00 3 475,115.67 0.50 5.609 718 27.95 27.95
:30.01 -35.00 4 472.313.85 049 5.464 750 33.40 33.40
:35.01 -40.00 3 362,759.23 0.38 5.760 720 37.84 37.84
140,01 -45.00 3 353,209.56 0.37 5637 728 4277 42.77
t4501 -50.00 12 2,268,112.69 2.37 5.838 717 47.31 47.31
50,01 -55.00 12 1,937,076.75 2.02 5.790 738 5§3.02 53.02
F5_5.01 -60.00 22 3,143,044.70 3.28 5.666 735 57.67 57.67
160.01 -65.00 20 4,540,960.88 474 5.801 730 62.57 62.57
165.01 -70.00 P22 4,792,642.32 5.00 5.849 712 68.13 68,13
70.01-75.00 3 6,784,577.66 7.08 5.899 730 72.67 72.67
:75.01 -80.00 97 15,064,253.13 15,72 5.914 715 78.80 78.80
'80.04 -85.00 73 13,925,202.30 14 54 6.049 718 83.26 60.086!
85.01 -90.00 236 41,177,900.98 4298 6.197 713 89.14. 60.17

545 95,798,127.78 100.00 6.032 718 78.12. 63.30

‘9.84 - 10.00 1 59,941.68 ) .
f15.011 -20.00 1 62,500.00 0.07 5.625 809 16.39 16.39
20.01 -25.00 3 378,516.38 0.40 5.819 723 22.44 22.44
25.01 -30.00 3 475,115 67 0.50 5.609 718 27.95 27.95
30.01 -35.00 4‘ 472,313.85 0.49 5.464 750 33.40 33.40
35.01 -40.00 3 362,759.23 0.38 5.760 720 37.84 37.84
40.01 -45.00 3 353,209.56 0.37 5.637 728 4277 42.77
45.01 -50.00 12 2,268,112.69 2.37 5.838 717 47.31 47 31
'50.01 -55.00 12 1,937,076.75 202 5.790 739 53.02 53.02
:55.01 -60.00 98 18,025,248.90 18.82 5,961 723 80.86 59.44
60.01 -65.00 253 44,761,859.96 46.73 6.178 714 8574 60.50
65.01 -70.00 22 4,792 642,32 5.00 5.849 712 68.13 68.13
.70.01 -75.00 33 6,784,577.66 7.08 5.899 730 7267 72.67
75.01 -80.00 g7 15,064,253.13 1572 5914 715 78.80 78.80
545 95,798,127.78 100.00 6.032 718 79.12 63.30




Property

11 FAMIL 448 77,561,094.78! 80.96 6.011 718 79.19 63.12
2 FAMILY 20 4677,77261 488 6.343 707 72.90 64.19
3FAMILY § 1,244,331.75 1.30 6.108 705, 79.06 62.11
‘4 FAMILY 1 389,000.00 0.41 5.500 717 70.73 70.73
'CONDO 38 6,404,554.80 669 6.064 718 81.46 63.42
PUD 2 5,521,373.84 : 576 6.053 718 81.33 64.65
i 545 95,798,127.78 100.00 6.032 718 79.12 63.30
INVESTO 24 2,609,020.16 272 6171 86.48 64.46
'OWNER OCCUPIED 512 91,596,139.50 95.61; 6.025 718 78.95 63.32
‘SECOND HOME 9 1,592,968.12 166 6.187 713 76.81 60.15
545 95,798,127.78' 100.00 6.032 718 79.12 63.30

Loan Purpose

‘CASH OUT 415 75,520,676.97 78.83 6.062 718 78.97 62.62
PURCHASE 41 6,201,934.69 6.47 5.939 721 80.94 74.10
'REFINANCE 83 14,075616.12 14.69 5.913 715 79.13 62.20
x 545 95,798,127.78 100.00 6.032 718 78.12 63.30

omeAssets | Gu v 1
[FullFull-Verified 415 72,903,087.21 . 5.995 719 79.23 62.82
gReduced-None-Ver'rﬁed 45 8,091,714.29 8.45 6.203 710 80.58 66.32
Stated-None -None 33 5,748,413.10 6.00 5.996 717 65.19 65.19
Stated-Full-Verified 52 9,054,913.18 9.45 6.197 719 85.82 63.33

545 95,798,127.78; 100.00 6.032 718 79.12 63.30

: 1P L .
;680 - 699 184 32,578,366.15 34.01 6.185 688 78.96 63.20
700 - 724 163 29,534,783.52 30.83 6.046 711 82.17 63.90
1725 -749 107 18,895,011.51 19.72 5.882 737 76.37 63.24
750 - 774 57 9,559,006.11 9.98 5.880 762 75.43 63.45
775 -799 27 4,281,654.61 447 5.849 784 74.58 61.31
800 - 610 7 949,305.88 0.99 5.687 808 68.07 57.02
; 545 95,798,127.78 100.00 6.032 718 79.12 63.30

545

95,798,127.78

545

95,798,127.78

356 - 359

545

95,798,127.78

545

85,798,127.78




California 47 11,489,866.67. ,
‘New Jersey 40 9,777,957.24 6.221 714 75.78. 62.83
‘Florida 51 7,806,449.22 6.130 714 82.18 60.93
New York 28 6,397,793.07 : 5.862 715 69.03: 61.80
‘Texas 41 5,124,558.53 5.35 5.892 713 79.83 73.98
'Maryland 21 4,138,475.52 432 6.233 719 82.27 65.27
‘Ohio 28 4,135,770.92 432 5697 718 85.49 62.07
‘Arizona 2 3,708,756.89 3.87 5934 718 82.60 62.74
Zylassachusetts 16 3,279,431.08 3.42 5.852 725 76.59 62.68
‘Washington 17 3,047,461.41 318 6.203 711 81.95 63.97
‘Pennsylvania 2 2,938,008.73 307 5.974 711 84.71 62.03
Ninois 15 2,887,816.04 3.01 6.314 722 79.26. 62.68
‘Minnesota 15 2,659,704.36 278 5917 720 81.18 65.73
‘Colorado 15 2,517,614.59 263 5.837 724 82.29 63.14
IConnecticut 13 2,451,181.63 2.56 5912 721 79,69 63.40
‘Rhode Island 8 2,080,043.88 217 6.199 720 78.94 60.41
‘Michigan 15 1,983,837.77 207 6,182 718 82.50 62.79
Tennessee 12 1,864,105.02 1.95 6.030° 723 84.42 65.09
‘Georgia 13 1,847,731.04 1.93 6.332 710 85.21 61.67
‘Havaii 5 1,836,042.49 1.92 6.255 732 87.07 60.03
Indiana 17 1,830,595.66 1.91 6.100 714 86.63: 61.43
New Hampshire 10 1,753.213.04 1.83 6.050 731 77.79. 61.87
Oregon 11 1,496,718.57 1.56 6.124 726 81.99 69.52
Missouri g 1,311,665.09 1.37 5871 711 77.10 59.29
Utah 9 1,260,109.49 1.32 5.956 734 84.78 63.44
<Others> 47 6,173,219.83! 6.44 6.083 716 81.37. 63.81
545 95,798,127.78. 100.00! 6.032 718 79.12: 63.30

545

95,798,127.78

79.12

545

95,798,127.78

79.12

545

95,798,127.7,

79.12

545

95,798,127.78.

78.12

545

95,798,127.78

79.12

545

95,798 127.78

79.12

545

95,798,127.78.

79.12¢

'2.750 -2.993
&
i

545

95,798,127.78;

79.124

10.990 - 10.999 2 393,013.58 0.41 4.990 714 84.79 70.46
11.000 - 11.499 26 3,186,617.68 3.33 5.299 738 73.26 60.11
11.500 - 11.999 345 60,533,477.26 63.19 5.809 723 76.62 63.55
12.000 - 12.499 74 13,716,307 25 1432 6.200 701 84 06 64.22
212.500 -12.999 81 15,092,682.93 15.75 6.699 712 83.87 62.42
‘.;-000 -13.498 10 1,962,6568.26 2.05 7.215 699 89.20 60.23
13.500 - 13.999 6 732,957.82 0.77 7.580 712 88.11 63.06
14.000 - 14.375 1 180,503.00 0.19 8.375 688 90.00 60.30
i 545 95,798,127.78 100.00 6.032 718 79.12 63.30




it Eloo

4.990

14.990 -4.999 2 393,013,58 714

'5,000 -5.249 4 399,593.90 042 5.125 728 82.28 58,74
5,250 -5.499 p7) 2,787,023.78 291 5.324 739 71,96 60,31
5,500 -5.749 94 15,859,188.07 16.55: 5.578 738 70.31 63.24
'5,750 -5.999 251 44,674,289.18 46,63 5.891 718 78.87 63.66
6,000 -6.249 39 6,607,779.35 690 6.125 702 81.91) 84.03
'6.250 -6.499 35 7,108,527.90 742 6.270 701 86,07 64.38
6.500 -5.749 44 8,000,267.41 835 6.535 714 81.90: 62.79
€.750 -6.999 37 7,092,415.52 7.40 6.885 710 86.09, 62.00
7.000 -7.249 3 748,752.99 0.78 7.125 701 89.89. 60.23
7.250 -7.499 7 1,213,815.27 1.27 7.270 698 88.78 60.23
'7.500 -7.749 5 579,976.08 061 7.535 721 87.61 63.79
7,750 -7.998 1 152,981.74 0.16 7.750 680 90.00 60.30
'8.250 -8.375 1 180,503.00 0.19 8.375 688 50,00 60.30
! 545 95,798,127.78 100.00 6.032 718 79.12 63.30

LAY
95,798,127.78

545

95,798,127.78

95798 127.78

95,798,127.78

545

95,798,127 78

545

95,798,127.78

0 : 274

42,062,436.31

43.91 5.920 716 80.28
60 ? 271 53,735,691.47 56.09 6.120 720 78.22 62.99
545 95,798,127.78 100.00 6.032 718 79.12 63.30
F T . b
0 217 40,339,697.69 4211 6.096 718 76.99 65.16
12 8 2,080,043.88 217 6.199 720 78.94 60.41
24 1 150,000.00 0.16 5.750 729 85.71 60.00
'35 319 53,228,386.21 55.56 5.978 717 80.73 62.02
545 95,798,127.78 100.00 6.032 718 79.12! 63.30

v 4,135,770.92

1% on B0% 14 1,900,013.61 1.98 6.201 716 82.61 62.04
'2.mos int on 100% 15 2,659,704.36 278 5917 720 81.18 6573
2% on 80% 16 3,267,638.64 3.41 6.085 717 79.38 50,44
12%-1% on 100% 1 150,000.00 0.16 5.750 729 85.71 60.00
3 mos int on 100% Yr1-no PP after 1 161,770.89 0.17 5875 722 89.86 60.21
5%-4%-3% on 100% 7 783,834.37 0.82 6.030 704 80.15 65.77
6 mos int on 80% 248 42,399 697.30 4426 6.001 718 80.15 61.76
No Prepay 217 40,339,697.69 42.11 6.096 718 76.99 65.16

545 95,798,127.78 100.00 6.032 718 79.12 63.30

PMl Status , 2 :
i_Lender Paid Ml 308 55,103,103.28 57.52 6.160 714 87.65 60.15
fgurLTV<=80 236! 40,695,024.50 42 48 5.859 723 67.57 67.57
é 545 95,798,127.78 100.00 6.032 718 79.12 63.30




CMLTI 2005-5

citigroupl

Subgroup I-5: Collateral Summary

Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date

Number of Mortgage Loans:
Aggregate Original Principal Balance:
Aggregate Current Principal Balance:
Average Original Loan Balance:
Average Current Loan Balance:
Percent of Interest Ounly Loans:

1% Lien:

Percent with Prepayment Penalty:
Wtd. Avg. Net/Gross Coupon:

GWAC Range:

Index:

Wtd. Avg. Net/Gross Margin by Index:
Reset Frequency:

Wtd. Avg. Original Term (months):
Wtd. Avg. Remaining Term (months):
Wtd. Avg. Months to Roll:

Wtd. Avg. Next Change Date:

Initial Cap:

Periodic Cap:

Wtd. Avg. Minimum Mortgage Net/Gross Rate:
Witd. Avg. Maximum Mortgage Net/Gross Rate:

Wtd. Avg. Effective LTV:

Wtd. Avg. Original LTV:

Wtd. Avg. Borrower FICO: (F1ICO>0)

% of Loans Covered by Mortgage Insurance*:

Geographic Distribution: (>5%)

Originator/Product Type:

Summary Statistics
40

$18,579,895.00
$18,572,993.15
$464,497.38
$464,324.83
75.77%
100.00%
58.13%
5.476% /6.072%
4.990-7.875%
6moLIBOR
6moLIBOR: 2.155% /2.750%
Semi-Annually
360
358
58
28-May-2010
6.000%
1.000%
5.476% / 6.072%
11.476% / 12.072%

64.90%
81.19%
717

58.15%
California 28.35%
New York 15.01%
New Jersey 13.44%
Florida 11.41%
Ameriquest 5.6 Alt-A 100.00%

Tolerances

(+-) 7%
(+H-) 7%
Approx.
Approx.
Approx.

Approx.
(+/-) 7 bps

Approx.

(+/-) 7 bps

(+/-) 1 month
(+/-) 1 month

Approx.

(+/-) 7 bps
(+/-) 7 bps
Approx.
Approx.
Approx.
Approx.

Approx.
Approx.
Approx.
Approx.

Approx.

*Mortgage Insurance is provided by RMIC

Advisor immediately.

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Financial
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sar Balance

CMLTI 2005-5

Subgroup I-5

362,463 -400,000 15 5,658,905.54 30.47 6.227 707 85 35’

400,001 - 500,000 15 6,763,219.07 36.41 6.099 719 82,19 64.24
500,001 - 600,000 5 2,577,314.12 13.88 5.968 728 79.52 67.78
:600,001 - 700,000 2 1,349,114 42 7.26 6.009 686 69.05 69.05
700,001 - 750,000 3 2,224,440.00 11.98 5750 742 76.85 67.18
‘Avg 464,497 40 18,672,993 15 100.00 6.072 717 8119 64.90

362,463 -400,000 15 5,658,905.54 _

/400,001 - 500,000 15 6,763,219.07 36.41 6.099 718 82.19 64.24
'500,001 - 600,000 5 2,577,314.12 13.88 5968 728 79.52 6778
600,001 -700,000 2 1,349 114,42 7.26 6.009 686 69.05 69.05
700,001 - 750,000 3 2,224 440.00 11.98 5750 742 76.85 67.18
Avg 464,325 40 18,572,993.15 100.00 6.072 717 81.19 64.90

1 266! 4,990 87.02 60.04

5.500 -5.999 27 12,778,890.42 68.80. 5.838 729 79.01] 65.57
6.000 -6.499 4 2,120,599.84 11.42 6.277 687 83.32 65.36
500 -6.999 5 2,023,599.00 10.90 6.783 686 88.56 60.10
'7.000 -7.499 2 782,463.00 421 7.317 689 84.17 70.43
7500 -7.875 1 373,440.00 2,01 7.875 684 90.00 60.30
WitAvg 6.072 40 18,572,993.15 100.00 6.072 717 81.19 64.90

100.00

100.00

18,204,993.15

368,000.00

18,572,993.15

'60.19 -65.00 3 1,590,114.58 8.56 5.750 703 60.99 60.99
65.01 -70.00 2 1,149,502.17 6.19 5.663 761 67.66 €7.66
70.01 -75.00 4 2,018,846.71 10.87 5.767 720 72.54 72.54
75.01 -80.00 |31 3,013,563.96 16.23 6.141 710 78.05 78.05
:80.01 -85.00 5 2,170,731.39 11.69 6.233 705 83.36 59,86_
85.01 -90.00 20 8,630,234,34 46.47 6.191 718 89.29 60.15

40 18,572,993.15 100.00 6.072! 717 81.19 64.90

:60.19 -65.00

1,590,114.58

703

60.99

60.99

3
'65.01 -70.00 2 1,149,502.17 6.19 5663 761 67.66 67.66
70.01 -75.00 4 2,018,846.71 10.87 5.767 720 72.54 72.54
75.01 -80.00 6 3,013,563.96 16.23 6.141 710 78.05 78.05
'80.01 -85.00 5 2,170,731.39 11.69 6.233 705 83.36 59.86
:85.01 -90.00 20 8,630,234.34 46.47 6.191 718 89.29 60.15
40 18,572,993.15 100.00 6.072 717 81.19 64.90

fective L B ) ;
.59.62 -60.00 8 3,222,227.22 17.35 6.165 717 86.27 59.76
'60.01 -65.00 20 9,168,853.09 49.37 6.134 713 84.04 60.36]
.65.01 -70.00 2 1,149,502 17 6.19 5.663 761 67.66 67.66
270‘.01 -75.00 4 2,018,846.71 10.87 5.767 720 72.54 72.54
75.01 -80.00 6 3,013,563.96 16.23: 6.141 710 78.05 78.05
40 18,572,993.15 100.00 6.072: 717 81.19 64.90




Property.T

6.081

718

81.08

1 FAMILY 37 89.56

2 FAMILY 1 724,500.00 3.90 5.750 718 90.00 60.30
3 FAMILY 1 699,999.84 377 6.250 686 75.68 75.68
PUD 1 514,400.00 277 5.950 739 78.75 79.75
4 18,572,993.15 100.00 6.072 717 81.19! 64.90

{OWN 39 18,199,865.68 97.99 6.073 718 65.00
ESECOND HOME 1 373,127.46 2.01 5.990 686 60.30
40 18,572,993.16 100.00 6.072 717 64.90

[CASH OUT 3% 16,566,229.03 89.20 6.096 717 80.74 64.46
\PURCHASE 3 1,625,164.12 8.75 5.693 726 83.74 70.50
'REFINANCE 1 381,600.00 205 6.625 681 90.00 60.30!
40 18,572,993.15 100.00 6.072 717 81.19 64.90

13,

750,047.10

30
‘Reduced-None -Verified 4 2,119,000.73 11.41 5.785 723 77.30 65.24
'Stated-None-None 4 1,968,042.32 10.60 6.014 712 69.31 69.31
‘Stated-Full-Verified 2 735,903.00 3.96 7.567 691 89.94 60.26
40 18,572,993.15 100.00 6.072 717 81.18 64.90

7,144,325 02 .
700 - 724 8 3 844,393 94 20.70 5.873 711 81.26 65.31
725-749 12 5,471,217.62 29.46 5,800 736 83.10 64,96
775 - 794 4 2,113,056.57 11.38 5.795 787 7756 65.98
| 40 18,572,993.15 100.00 6.072 717 81.19 64.90
360 - 36 18,572,993 15 54.90

i
E ........

&8

18,572,993.15:

55l

356 - 358 2 3 : . .

; 18,572,993.15. 100.00 6.072 717 81.19 64.90
‘California 12 5,265,101.33 28.35 6.303 702 82.82 62.66
New York 5 2,788,349.84 15.01 5.952 709 83.61 66.76
New Jersey 6 2 496 87277 13.44 6.439 712 85.89 63.18
Florida 4 2,119,664.12 11.41 5.796 707 71.63 71.63
:Nevada 2 891,800.00 4.80 6.206 723 83.79 71.31
‘Massachusetts 2 881,865.57 475 5.783 758 80.20 67.32
fMﬁljyland 2 779,400.00 420 6.376 712 89.69 60.09
?Havmii 1 749,940.00 404 5.750 794 68.18 68.18
fConnecticut 1 511,000.00 275 5750 742 60.19 60.19
{Ohio 1 494 000.89 2.66 4.990 747 87.02 60.04
igfggon 1 437,709.00 2.36 5.875 777 87.19 60.16
{Texas 1 399,562.17 215 5.500 700 66.67 66.67
fColorado 1 384,500.00 207 5.990: 735 87.90 59.77
;Washington 1 373,127.46 2.01 5.990 686 90.00 60.30
| 40 18,572,993.15 100.00 6.072 717 81.19 64.90

‘Arm

18,572,993.15

100.00

S
6.072

717

81.19

88

18,572,993.15

100.00

6.072

717

81.19
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100.00:

18,572,993.15

18,572,993.15

18,672,993.15°

88

18,572,993.15:

1 Hf4 Cap

110,990 - 10.999 1 494,000.89 266 490 74

111.500 - 11.999 27 12,778,890.42 68.80 5.838 729 79.01 85.57
112,000 - 12.499 4 2120,599.84 11.42 6.277 687 83.32 65.36
112,500 - 12.999 5 2,023,599.00 10.90 6.783 686 88.56 60.10
13.000 - 13.499 2 782,463.00 421 7.317 689 84.17 70.43
13.500 - 13.875 1 373,440.00 201 7.875 684 90.00 60.30
40 18,572,993.15, 100.00 6.072 717 81.19 64.90

'4.990 -4.999

1 266 4.990 747 60.04

5.500 -5.749 3 1,266,927.74 682 5.549 742 72.91 72,91
'5.750 -5.999 24 11,511,962.68 61.98 5.870 727 79.68 64.76
6.000 -6.249 1 480,600.00 259 6.125 686 81.46 60,28
6.250 -6.499 3 1,639,999.84 8.83 6.322 687 83.86 66.85
/6.500 -6.749 2 759,100.00 4.09 6.563 691 89.65 60.06
6.750 -6.999 3 1,264,499.00 6.81 6.915 682 87.90 60,13
7.250 -7.499 2 782,463.00 421 7.317 689 84.17 70.43
7.750 -7.875 1 373,440.00 201 7.875 684 90.00 60.30
40 18,572,993.15 100.00 6.072 717 81.19 64.90

18,572,993.15

88

18,572,993.1§

L

18 572,893.15'

58|

18,672,993.15

18,572,993.15

88

18,572,993.15

4,500,486.19

10 .
: 30 14,072,506.96 75.77 6.192 716 82.06 65.47
! 40 18,572,993.15 100.00 6.072 717 81.19 64.90
0 17 7,776,050.35 41.87 6.097 714 82,42 64.66
» 23 10,796,942 80 58.13 6.053 719 80.30 65.08
40 18,572,993.15 100.00 6.072 717 81.18 64.90

i1% on 100% 1 494 000.89 2.66 4,990 747 87.02 60.04
'6 mos int on 80% 22 10,302,941.91 55.47 6.104 718 79.98 65.32
No Prepay 17 7,776,050.35 41.87 6.097 714 82.42 64.66

40 18,572,993.15 100.00 6.072 717 81.19 64.90
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6.200

‘Lendr Paid Mi 25 10,800,965.73 58.15 716 88.10 60.09
'Curl.Tv<=80 15 7,772,027.42 41.85 5.893 719 71.59 71.59
‘ 40 18,572,993.15 100.00 6.072 717 81.19 64.90




citigroup’

CMLTT 2005-5
Group I Aggregate: Collateral Summary
Collateral statistics for the Mortgage Loans listed below are as of the Cutoff Date
Summary Statistics Tolerances
Number of Mortgage Loans: 1,195
Aggregate Original Principal Balance: $258,708,861.00 - 7%
Aggregate Current Principal Balance: $258,503,111.29 (+-) 7%
Average Original Loan Balance: $216,492.77 Approx.
Average Current Loan Balance: $216,320.60 Approx.
Percent of Interest Only Loans: 68.74% Approx.
1%t Lien: 100.00%
Percent with Prepayment Penalty: 50.59% Approx.
Wtd. Avg. Net/Gross Coupon: 5.406% / 5.982% (+/-) 7 bps
GWAC Range: 4.875-8.750% Approx.
Index: 6molLIBOR
Wtd. Avg. Net/Gross Margin: 2.109% /2.685% (+/-) 7 bps
Reset Frequency: Semi-Annually
Wtd. Avg. Original Term (months): 355
Wtd. Avg. Remaining Term (months): 353 (+/-) 1 month
Wtd. Avg. Montbs to Roll: 42 (+/-) 1 month
Wtd. Avg. Next Change Date: 31-Jan-2009 Approx.
Initial Cap: 2.000: 47.31% Approx.
5.000: 8.44% Approx.
6.000: 44.24% Approx.
Periodic Cap: 1.000: 91.56% Approx.
5.000: 8.44% Approx.
Wtd. Avg. Minimum Mortgage Net/Gross Rate: 5.121% /7 5.697% (+/-) 7 bps
Wtd. Avg. Maximum Mortgage Net/Gross Rate: 11.461%/ 12.037% (+/-) 7 bps
Wtd. Avg. Effective LTV: 64.48% Approx.
Wtd. Avg. Original LTV: 79.78% Approx.
Wtd. Avg. Borrower FICO: (FICO>0) 716 Approx.
% of Loans Covered by Mortgage Insurance*: 54.7%% Approx.
Geographic Distribution: (>5%) California 24.39% ADprox.
New Jersey 9.84% Approx.
New York 8.19% Approx.
Florida 7.93% Approx.
Originator/Product Type: Ameriquest 3.6 Alt-A 47.31% Approx.
Ameriquest 5.6 Alt-A 44.24% Approx.
Ameriquest 6mo LIBOR (10}  8.44% Approx.

*Mortgage Insurance is provided by RMIC

This page must be accompanied by a disclaimer. If you did not receive such a disclaimer, please contact your Citigroup Global Markets Inc. Fipancial 13
Advisor immediately.




citigroup)

CMLTI 2005-5
Group | Aggregate

160,000 - 75,000 39 2576,567.67 1.00. 5.950 725 67.95 56.77
75,001 - 100,000 100 8,927,910.62 345 5.958 721 76.85 62.34
:100,001 - 125,000 148 16,414,280.62 6.35 5.897 723 77.16 63.26
125,001 - 150,000 152 20,750,187.30 8.03 6.006 720 80.79 64,56
*150,001 -175,000 131 21,422,140.43 8.29 5.989 716 81.40 63.41
175,001 - 200,000 108 20,317,356.22 7.86 5.967 712 80.07! 63.79
200,001 -225,000 84 17,794,495.06 6.88 6.067 719 79.54 62,71
225,001 - 250,000 68 16,123,620.01 6.24 5.910 720 78.87 63.88
250,001 -275,000 72 18,870,297.34 7.30 5.998 718 79.99 63.66]
275,001 -300,000 51 14,722,515.16 570 6.046 718 78.63 64.44
:300,001 -333,700 56 17,713,254.52 6.85 6.011 709 81.38 64.20
:333,701 -350,000 30 10,259,388.33 397 6.040 717 79.57 65.07
350,001 - 400,000 51 19,124,447 68 7.40 6.119 707 82.66 64.81
:400,001 -500,000 69 30,795,013.65 11.91 6.011 712 80.96 65.85
:500,001 - 600,000 2 12,320,571.45 477 5684 709 79.66 70.12
600,001 - 700,000 9 5,882,113.95 228 5.855 712 76.88 70.26
700,001 -800,000 5 3,675,651.28 1.42 5.860 731 74.38 63.02
800,001 -814,000 1 813,300.00 0.31 5875 752 67.63 67.83
‘Avg 216,493 1,195 258,503,111.29 100.00 5.982 716 79.78 54.48

Current Bals Bt . L : .
i§‘§,793 - 75,000 39 2,576,567.67 1,00 5.950 725 67.95 56.77
275.001 - 100,000 100 8,927,910.62 345 5.958 721 76.85 62.34
hpg,om -125,000 146 16,414,280.62 6.35 5.897 723 77.16 63.26
125,001 -150,000 152 20,750,187.30 8.03 6.006 720 80.79 64.56
150,001 -175,000 131 21,422 140.43 8.29 5.989 716 81.40 63.41
;;115,001 -200,000 108 20,31 7,356.22 7.86 5967 712 80.07 63.79
39_@,001 -225,000 84 17,794 ,495,06 6.88 6.067 719 79.54 62,71
:225,001 -250,000 68 16,123,620.01 6.24 5.810 720 78.87 €3.88
3259,001 -275,000 72 18,870,297.34 7.30 5.998 718 79.99 63.66
75,001 - 300,000 51 14,722,515.18 570 6.046 718 78.63 64.44
0,001 -333,700 56 17,713,254 52 6.85 6.011 708 81.38 64.20
333,701 - 350,000 30 10,259,388.33 397 6.040 717 79.57 65.07
3350,001 -400,000 52 19,519,247.68 7.55 6.119 707 82.38 64.89
0,001 -500,000 69 30,899,759.10 11.95 6.001 712 80.92 65.86
,M,,001 -600,000 22 11,821,026.00 457 5.691 711 80.11 70.17
600,001 -700,000 9 5,882,113.95 228 5855 712 76.88 70.26
;700,001 -800,000 5 3,675,651.28 1.42 5.860 731 7438 63.02
i800,001 -813,300 1 813,300.00 0,31 5.875 752 67.83 67.83
;Avg 216,321 1,185 258,503,111.29 100.00; 5.982: 716 79.78 64.48

14,875 -4.999 2,666,082.77 1.03 745 £69.79 62.68
:5.000 -5.499 154 32,874,433.84 12.72 5.254 728 72.51 67.44
'5.500 -5.999 649 142,485 657.99 55.12 5781 718 78.53 64.77
6.000 -6.499 132 28,858,440.15 11.16 6.230 703 83.97 64.39
6.500 -6.999 189 38,805,983.24 15.01 6.726 708 86.08 61.79
7.000 -7.499 35 7,721,572.00 2.99 7.239 701 85.02 §1.87
7.500 -7.999 18 3,889,388.30 1.50 7.668 703 86.87 63.87
:8.000 -8.499 3 787,053.00 0.30 8.250 731 86.02 60.02
'8.500 -8.750 1 414,500.00 0.16 8.750 689 89.18 59.75
‘WtAvg 5.982 1,195 258,503,111.29; 100.00 5.982] 716, 79.78 64.48

1,195

258,503,111.29°

5.982

716




247,899,563.42

79.82

¥ 65 10,603,547.87 4.10 5,935 723 78 66 78.06
: 1,195 258,503,111.29 100.00 5.982 716 79.78! 64.48

'9.84 - 10.00 1 59,941.68 . : .
10.01 -15.00 1 75,000.00 0.03 5.750 708. 13.50 13,50
15,01 -20.00 2 138,717.00 0.05 5.488 759 18.21 18.21
:20.01 -25.00 5 613,082.21 0.24 5649 751 2238 2238
2501 -30.00 5 669,976.78 0.27 5436 734 27.91 27.91
'30.01 -35.00 & 742,633.18 029 5.499 765 32.42 32.42
35.01 -40.00 9 1,469,195.97 0.57 5980 744 38.10 38.10
140.01 -45.00 11 1,662,866.86 0.64 5.505 728 42,50 42.50
'45.01 -50.00 2 3,292,364.87 1.27 5689 724 47.49 47.49
'50.01 - 55.00 24 4,875,951.40 1.89 5537 734 52.79 52.79
'55.01 -60.00 33 6,026,284.55 233 5517 746, 57.77 57.77
'60.01 -65.00 44 10,362,710.64