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ABX and RMBS November
Performance Update

Non-Agency RMBS Performance Highlights

e Subprime CDRs declined 10% from 10.4% to 9.4% due to a combination of the
foreclosure moratorium in October and a 5% decline in day count. Most notable were
the deals issued by GMAC-RFC, CW and Merrill Lynch — First Franklin shelves. CDR
for CW shelf declined 26% from 8.6% to 6.4% CDR this month, Merrill Lynch CDR
declined 40% from 10.7% to 6.4% and GMAC CDRs declined 17% from 10% to 8.2%
this month. CDRs in fixed rate Alt-A and Prime sectors increased moderately but for
Option ARMs, it declined in line with day-counts.

¢ Subsequent recoveries and repurchases continue to generate attention this
month. Last month, we observed significant repurchase and make-whole payment
activity for three deals (CWALT 2007-OA10, CWALT 2005-62 and FFMLT 2006-
FF10. Both the Countrywide deals are wrapped by FSA). Both CW deals had large
make-whole payments and repurchases this month as well. However, while
principal leaked out to mezzanine classes last month for CWALT 2007-OA10, this
month the subsequent recovery amount was not large enough to build OC to its
target level, preventing principal from leaking out to the subs.

¢ Fixed Prime voluntary speeds continued to rise (by about 2 CPR this month to an
average of 20 CPR) given the historically low interest rate environment. Notably
seasoned fixed rate paper increased further to between 24 and 29 CPR this month
— an average 10% increase from last month. However, Prime ARM speeds came in
flat this month. Alt-A voluntary prepayment speeds were down for the month.
Subprime and Option ARM voluntary speeds remain in the 1-2 VCPR range.

¢ Early delinquencies continued to rise by between 10-20 bps for most asset classes
in November.

e Subprime severities increased 5% this month to 83% -the volatility in subprime
severities is primarily driven by deals with lower CDRs. Prime and Alt-A severities
were slightly higher this month while Option ARM severities declined.

ABX Performance Highlights

e CDRs were mixed for the month. Later vintage ABX indices (07-1 and 07-2)
observed steep declines of 9% (from 12.2% to 11.2%) and 20% (from 11.4% to
9.1% this month), respectively. As a result of slower liquidations, we observed four
deals that built up OC this month. We expect this built-up OC to be depleted again
in the next few months as liquidations gain pace.

o Severities were higher this month for ABX, increasing by as much as five points for
the 07-1 Index. As in prior months, several deals printed very high severities due
to principal modifications (e.g., SABR 2006-H2 printed 114% severity). BSHE 06-
H10 printed over 95% severity this month due largely to a high number of charged-
off low loan balance loans.

o Early delinquency trends were mixed in ABX, with 07-2 continuing to post a 10 bps
increase this month.

¢ Voluntary speeds were slightly higher from absolute low levels and continue to
remain at the 1-2 VCPR range.

¢ Modification volume decreased for 06-1, 07-1 and 07-2, but was up for 06-2.

ANALYST CERTIFICATIONS AND IMPORTANT DISCLOSURES ARE IN THE DISCLOSURE APPENDIX. FOR OTHER
IMPORTANT DISCLOSURES, PLEASE REFER TO https://firesearchdisclosure.credit-suisse.com.
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ABX: Glance at Monthly Change in Key Performance Measurements

Exhibit 1: 30-59 DPD were mostly flat this month

Exhibit 2: 60+ were slightly higher

29 November 2010
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Exhibit 3: VCPRs higher in November

Source: Credit Suisse and remittance reports

Exhibit 4: CDRs for later vintages were significantly

lower this month
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Exhibit 5: Severity were higher in November

Source: Credit Suisse and remittance reports

Exhibit 6: Cumulative Losses Rise At Slower Pace
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30-59 Delinquency Trend

Exhibit 7: 30-59 DPD Trend Between 06-1 and 07-1 Exhibit 8: 30-59 DPD Trend Between 06-2 and 07-2
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Exhibit 9: Foreclosure % Across All Indices Exhibit 10: REO % Across All Indices
32 Foreclosure by Deal Age 18 - REO by Deal Age
8 28 - Last Data Point is November-10 Last Data Point is November-10
[ o 15 A
& 24 4 S
g S ——ABX06-1
— 20 4 w© 12 4 ABX 06-2
S 16 | T~ z / ABX 07-1
5 o ] — ABX 07-2
— g% S 1 <
o 8 A - 2 ™~
& ABX07-1 2
4 ——ABX07-2 R 3 1
0 -+ 0 4
3 7 11151923 27 31 3539 43 47 51 55 59 3 7 11151923 273135394347 515559
Average deal age Average deal age
Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports

60+ Delinquency Trend (including bankruptcy, foreclosure, and REQO)

Exhibit 11: 60+ DPD as % of Current Balance Exhibit 12: 60+ DPD as % of Original Balance
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Loan Modifications

Exhibit 13: Loan Mods in Current Month and Over Life for ABX 06-1 and 06-2

29 November 2010

ABX 06-1 ABX 06-2
WALAin Mods in Modsin  Cum.Loan % of Orig. WALAin Mods in Modsin  Cum.Loan % of Orig.
IntexTicker  Trustee Name. Servicer November 10 November'10  October 10 Mods LoanCount IntexTicker  Trustee Name Servicer November ‘10 November 10 October 10 Mods  Loan Count
ace05he7  Wells Fargo Bank  Wells/Countrywide 62 15 25 753 84%  acelBnc!  Wells FargoBank  Saxon 62 8 1 664 9.6%
amq05r11  Deutsche Bank Ameriquest 60 47 57 m 76%  ars06w0!  Deutsche Bank Ameriquest 60 61 14 970 9.3%
ars05w02  Deutsche Bank Ameriquest 63 51 79 1156 7.7%  bshe06h3  LaSall, IL Wells/EMC 59 3 450 11.3%
bsh05h11  La Salle, IL EMC 64 Bl 13 703 147%  cmit06n1  Wells FargoBank  Carrington 60 30 2 2611 38.3%
cwhe05b5  The Bank of New York Countrywide 64 cwhe0B08  The Bank of New York Countrywide 54 57
fim05f12  La Salle, IL First Franklin 61 0 2 147 16%  fiml06f4  Deutsche Bank First Franklin 58
gsal5he4  Deutsche Bank Chase 66 6 il gsa06he3  Wells FargoBank  SPSlLitton 58 52 2429 231%
heat0508  U.S.Bank NA. Wells/SPS 63 19 2 1071 134%  heat0604  U.S.Bank NA. SPS/Wells/Chase 59 2 18 1326 13.7%
joma0501  The Bank of New York Option One 67 28 17 411 50%  jpa06frt  The Bank of New York Chase 60 5 26 176 36%
Ibmi05w2  Deutsche Bank WAMU 66 12 10 1bmi0601  Deutsche Bank WAMU 59 32
mabs05n2  U.S. Bank N.A Ocwen 62 mab06nc1 ~ Wells FargoBank ~~ Wells 60 8 20 561 1.7%
mihe05at  Deutsche Bank Wilshire 66 6 12 mihe06ht  Wells FargoBank ~ Wilshire 62 0 33 767 159%
msab05h5 Wells Fargo Bank  Countrywide/HomEq/Chase 65 4 5 41 46%  msab06h2 Wells FargoBank  Chase/Wells'HomEq 59 29 20 984 7.8%
ncc05004  Deutsche Bank Carrington 64 28 29 1641 162%  msab06w2 Wells FargoBank  Wells 55 50 16 2329 181%
rfc05ef4  U.S. Bank NA. Homecomings 63 4 1 389 88%  rfcO6ks3  U.S.Bank N.A. Homecomings 58 208 1" 00  123%
rfc05k11  U.S.Bank NA. Homecomings 62 1 2 863 94%  rfc0Bnc2  U.S.Bank NA. Homecomings 59 92 1 485 127%
sabr05h1 ~ Wells FargoBank  Countrywide/HomEq 64 2 6 218 38%  sabr0Bo!  Wells FargoBank  Option One 64 32 189 %2 137%
sail05h3  U.S.Bank NA. HomEg/Option One 66 14 13 0.0%  sai0604  Wells FargoBank  Option One/Wells/Ocwen 56 3 7 2044 16.3%
sas05wf4  Wells FargoBank ~ Wells 63 29 0 1062 77%  sasO6wi2 ~ WellsFargoBank  Wells 56 2 28 1753 16.7%
svhe0504  Deutsche Bank Chase/Countywide/FirstFranklin 64 3 4 svhe0B05  Deutsche Bank Option One 55 127 78 1112 7.0%
Index 64 M 330 9596 78%  Index 58 796 584 20513 14.2%
Source: Credit Suisse and remittance reports
Exhibit 14: Loan Mods in Current Month and Over Life for ABX 07-1 and 07-2
ABX 071 ABX 07-2
WALAin Mods in Modsin  Cum.Loan % of Orig. WALAin ~ Modsin Modsin  Cum.Loan % of Orig.
IntexTicker  Trustee Name Servicer November'10 November10  October 10 Mods LoanCount  IntexTicker  Trustee Name Servicer November ‘10 November 10 October 10 Mods  Loan Count
abf06op2 ~ Wells Fargo Bank  Option One 51 2 9 1092 216%  aceOthed  Wells FargoBank  Ocwen/GMAC 46 3 6 m  16.2%
ace06ne3  Wells FargoBank  Countrywide 50 1! L5} 928 11.3%  bshO7he3 LaSalle, IL EMC 46 8 1o 263%
bsh06h10  La Salle, IL EMC 49 8 1660 31.7%  ctm07am2 Wells FargoBank  GMACI/Ocwen/Countrywide 48 9% 1l 334 32.7%
cbs06eb6  U.S. Bank NA. Litton 56 2 30 823 198%  cwh07001 TheBank of New York Countrywide 46
cmit0Bnd  Wells FargoBank  Carrington 52 12 4060  543%  fm07fft  LaSalle, IL First Franklin 4 19 53 367 3.7%
cim06wf3  Citidirect Wells 51 gsa07nct ~ Wells FargoBank  Litton 4 5 1689 18.0%
cwhe0618  The Bank of New York Countrywide 52 4 heat0702  U.S. Bank NA. SPS 4 2 3 2186 335%
fim06f13  Deutsche Bank First Frankiin 5 30 2 674 60% hsa7nct ~ Wells FargoBank  Countrywide/Wells 46 PA] 31068 232%
fthe0603  Deutsche Bank Wells 51 0 0 345 50%  jpa07ch3  Deutsche Bank Chase 49 18 %
gsal6he5  Wells FargoBank  SPS/GoldmaniLition 5 4 2% 1256 189%  mif0702  LaSalle, IL First Franklin 4 2 63 493 49%
heat0607  U.S.Bank NA. SPS/Wells 52 16 5 1186  214%  mhO7mlt  Deutsche Bank Wilshire 48 3 4
jpal6eh2  The Bank of New York Chase 53 20 0 503 49%  msab07n3  Wells FargoBank  Saxon/Countrywide 46 L5} 14 1380 196%
bmi0806  Deutsche Bank ~ WAMU 53 10 2 nfhe0702  Deutsche Bank NovaStar ) 81 65
mab06nc3  Wells FargoBank  HomEgq 50 6 59 544 99%  nmhe0702  Wells FargoBank  Ocwen/Equity One 50 30 4 2059 401%
mihe0h5  La Salle, IL Wilshire/lndymac 53 2 173 21 31%  oohe0705 Wells FargoBank  Option One 44 8 75 2513 31.0%
msab0Bh6  Deutsche Bank Countrywide/Wells 53 0 1] 7 0.3%  ric07ks2  U.S.Bank N-A. Homecomings 48 4 1 1283 218%
ric06ksd  U.S. Bank NA. Homecomings 50 23 2 1242 176%  sabrO7b4  Deutsche Bank HomEq 46 19
sabr06h2 ~ Wells FargoBank  HomEq 54 14 0 547 98%  sasO7bc!  Wells FargoBank  Chase/Option One/Aurora 48 18 0 152 21%
sas06bcd  Wells FargoBank  Option One/Countrywide/Aurora 50 23 0 1221 161%  svh07op!  Wells FargoBank  Option One 44 5 137 31 382%
svhe0Be!  Deutsche Bank Saxon 52 34 93 wamu07h2_ Citidirect WAMU 45
Index 52 613 652 16329 157%  Index 4 616 820 23606 24.1%
Source: Credit Suisse and remittance reports
ABX and RMBS November Performance Update 5
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ABX OC Shortfalls and Net Losses

The average deficiency ratios for each index were 99%, 95%, 100%, and 100%,
respectively.

Exhibit 15: OC Shortfalls and Losses for ABX 06-1 and 06-2

Index Intex Actual OC Target OC OC shortfalls in OC shortfalls in % OC shortfalls in  Annualized Net

Name  Ticker November October November Loss Rate (%)

ABX06-1 ace05he7 0 60,219,984 -60,219,984 -60,219,984 -100% 10.2%
ABX06-1 amq05r11 0 36,604,847 -36,604,847 -36,604,847 -100% 6.7%
ABX06-1 ars05w02 0 38,500,127 -38,500,127 -38,500,127 -100% 6.6%
ABX06-1 bsh05h11 0 24,680,355 -24,680,355 -24,642,104 -100% 13.2%
ABX06-1 cwhe05b5 2,234,289 28,500,000 26,265,711 -25,878,439 -92% 5.5%
ABX06-1 ffm05f12 819,204 90,397,251 -89,578,047 -90,397,251 -99% 1.6%
ABX06-1 gsa05he4 0 52,019,656 -52,019,656 -52,019,656 -100% 5.2%
ABX06-1 heat0508 0 16,500,001 -16,500,001 -16,500,001 -100% 9.2%
ABX06-1 jpma0501 957,161 21,820,015 -20,862,854 -20,630,925 -96% 4.4%
ABX06-1 Ibml05w2 0 22,045,733 -22,045,733 -22,045,733 -100% 6.9%
ABX06-1 mabs05n2 0 16,257,480 -16,257,480 -16,257,480 -100% 18.4%
ABX06-1 mlhe05a1 0 45,993,639 -45,993,639 -45,993,639 -100% 4.3%
ABX06-1 msab05h5 0 58,745,145 -58,745,145 -58,745,145 -100% 3.4%
ABX06-1 ncc05004 0 74,888,279 -74,888,279 -74,888,279 -100% 4.6%
ABX06-1 rfc05ef4 0 25,291,690 -25,291,690 -25,291,690 -100% 9.2%
ABX06-1 rfc05k11 3,292 40,710,006 -40,706,714 -40,710,006 -100% 6.5%
ABX06-1 sabr05h1 0 47,885,379 -47,885,379 -47,885,379 -100% 15.4%
ABX06-1 sail05h3 0 11,853,347 -11,853,347 -11,853,347 -100% 5.9%
ABX06-1 sas05wf4 0 27,469,522 27,469,522 -27,469,522 -100% 3.6%
ABX06-1_svhe0504 0 32,229,500 -32,229,500 -32,229,500 -100% 8.7%
Average of 06-1 200,697 38,630,598 -38,429,900 -38,438,153 -99% 7.5%
ABX06-2 ace06nc1 0 43,700,769 -43,700,769 -43,643,608 -100% 10.1%
ABX06-2 ars06w01 0 65,975,075 -65,975,075 -65,975,075 -100% 15.5%
ABX06-2 bshe06h3 0 24,596,379 -24,596,379 -24,596,379 -100% 8.7%
ABX06-2 cmlt06n1 37,247,795 69,170,484 -31,922,689 -22,933,004 -46% 19.6%
ABX06-2 cwhe0608 0 34,000,000 -34,000,000 -34,000,000 -100% 4.9%
ABX06-2 ffml06f4 1,618,782 32,783,560 -31,164,778 -32,783,560 -95% 0.0%
ABX06-2 gsa0O6he3 0 46,292,302 -46,292,302 -46,292,302 -100% 12.9%
ABX06-2 heat0604 0 15,200,000 -15,200,000 -15,200,000 -100% 14.4%
ABX06-2 jpa06fr1 0 37,437,634 -37,437,634 -37,437,634 -100% 4.8%
ABX06-2 1bml0601 0 57,499,722 -57,499,722 -57,499,722 -100% 9.6%
ABX06-2 mab06nc1 0 26,082,309 -26,082,309 -26,082,309 -100% 11.2%
ABX06-2 mlhe06h1 539,315 42,582,247 -42,042,932 -41,904,811 -99% 3.3%
ABX06-2 msab06h2 0 79,339,737 -79,339,737 -79,339,737 -100% 11.8%
ABX06-2 msab06w2 0 71,582,145 -71,582,145 -71,582,145 -100% 17.0%
ABX06-2 rfc06ks3 0 24,150,000 -24,150,000 -24,150,000 -100% 9.4%
ABX06-2 rfc06nc2 0 14,820,026 -14,820,026 -14,820,026 -100% 11.7%
ABX06-2 sabr0601 19,646,362 42,199,983 -22,553,620 -22,776,461 -53% 2.9%
ABX06-2 sail0604 100 12,232,264 -12,232,164 -12,232,164 -100% 8.9%
ABX06-2 sas06wf2 100 30,531,814 -30,531,714 -30,631,714 -100% 16.6%
ABX06-2_svhe0605 0 38,749,997 -38,749,997 -38,749,997 -100% 5.0%
Average of 06-2 2,952,623 40,446,322 -37,493,700 -37,126,532 -95% 9.9%

Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update 6
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Exhibit 16: OC Shortfalls and Losses for ABX 07-1 and 07-2

Index  Intex Actual OC Target OC OC shortfalls in OC shortfalls in % OC shortfalls in  Annualized Net

Name  Ticker November October November Loss Rate (%)

ABX07-1 abf060p2 0 26,932,982 -26,932,982 -26,932,982 -100% 11.1%
ABX07-1 ace06nc3 0 18,767,403 -18,767,403 -18,767,403 -100% 11.0%
ABX07-1 bsh06h10 0 35,691,094 -35,691,094 -35,691,094 -100% 14.3%
ABX07-1 cbs06cb6 0 16,004,626 -16,004,626 -16,004,626 -100% 6.2%
ABX07-1 cmlt06n4 0 43,666,641 -43,666,641 -43,666,641 -100% 18.1%
ABX07-1 ctm06wf3 0 28,474,160 -28,474,160 -28,474,160 -100% 11.2%
ABX07-1 cwhe0618 0 29,750,000 29,750,000 -29,750,000 -100% 5.4%
ABX07-1 ffm06f13 0 33,945,494 -33,945,494 -33,945,494 -100% 8.3%
ABX07-1 frhe0603 0 31,779,853 -31,779,853 -31,779,853 -100% 14.2%
ABX07-1 gsa06he5 0 20,745,642 -20,745,642 -20,745,642 -100% 4.9%
ABX07-1 heat0607 0 19,250,000 -19,250,000 -19,250,000 -100% 10.0%
ABX07-1 jpa06ch2 0 35,017,824 -35,017,824 -35,017,824 -100% 4.5%
ABX07-1 1bmI0606 0 43,046,740 -43,046,740 -43,046,740 -100% 9.9%
ABX07-1 mab06nc3 0 18,054,563 -18,054,563 -18,054,563 -100% 14.4%
ABX07-1 mlhe06h5 0 57,804,923 -57,804,923 -57,804,923 -100% 5.9%
ABX07-1 msab06h6 0 42,680,252 -42,680,252 -42,680,252 -100% 8.1%
ABX07-1 rfc06ks9 0 37,024,319 -37,024,319 -37,024,319 -100% 9.4%
ABX07-1 sabr06h2 0 18,446,839 -18,446,839 -18,446,839 -100% 17.0%
ABX07-1 sas06bc4 100 28,379,376 -28,379,276 -28,379,276 -100% 7.9%
ABX07-1 svhe06e1 0 49,220,118 -49,220,118 -49,220,118 -100% 6.2%
Average of 07-1 5 31,734,142 -31,734,137 -31,734,137 -100% 9.9%
ABX07-2 ace07he4 0 56,923,314 -56,923,314 -56,923,314 -100% 15.9%
ABX07-2 bsh07he3 0 53,866,207 -53,866,207 -53,866,207 -100% 13.8%
ABX07-2 ctm07am2 0 69,438,527 -69,438,527 -69,438,527 -100% 9.1%
ABX07-2 cwh07001 -1,515,546 35,000,000 -36,515,546 -38,733,693 -104% 4.6%
ABX07-2 ffm07ff1 1,699,823 46,779,936 -45,080,113 -46,779,936 -96% 0.1%
ABX07-2 gsa07nc1 0 39,384,902 -39,384,902 -39,384,902 -100% 10.9%
ABX07-2 heat0702 0 50,400,000 -50,400,000 -50,400,000 -100% 14.4%
ABX07-2 hsa07nc1 0 39,705,956 -39,705,956 -39,705,956 -100% 11.7%
ABX07-2 jpa07ch3 677,992 50,136,034 -49,458,042 -49,849,691 -99% 3.9%
ABX07-2 mlff0702 1,669,324 65,069,289 -63,399,965 -65,069,289 -97% 0.2%
ABX07-2 mlh07ml1 0 97,745,095 -97,745,095 -97,745,095 -100% 3.5%
ABX07-2 msab07n3 0 64,562,586 -64,562,586 -64,562,586 -100% 6.5%
ABX07-2 nfhe0702 100 59,500,000 -59,499,900 -59,499,900 -100% 12.3%
ABX07-2 nmhe0702 0 34,898,559 -34,898,559 -34,898,559 -100% 8.8%
ABX07-2 oohe0705 0 71,999,960 -71,999,960 -71,999,960 -100% 7.3%
ABX07-2 rfc07ks2 0 38,500,002 -38,500,002 -38,500,002 -100% 7.5%
ABX07-2 sabr07b4 0 58,736,053 -58,736,053 -58,736,053 -100% 5.1%
ABX07-2 sas07bc1 0 20,589,984 -20,589,984 -20,589,984 -100% 8.7%
ABX07-2 svh070p1 0 89,388,769 -89,388,769 -89,388,769 -100% 6.8%
ABX07-2 wamu07h2 0 59,762,443 -59,762,443 -59,762,443 -100% 5.3%
Average of 07-2 126,585 55,119,381 -54,992,796 -55,291,743 -100% 7.8%

Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update 7
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Exhibit 17: ABX Credit Enhancement and Factor in Current Month

Average of Credit |Average of
ABX Index Rating Support In Nov 10 |Factor in Nov 10
ABX06-1 Pen AAA 61.2 0.14
AAA 64.2 0.76
Aa2 29.3 0.95
A2 9.3 0.76
Baa2 1.3 0.37
Baa3 0.5 0.26
ABX06-2 Pen AAA 36.9 0.66
AAA 34.3 0.98
Aa2 11.6 0.87
A2 2.7 0.35
Baa2 1.0 0.10
Baa3 0.7 0.10
ABX07-1 Pen AAA 22.6 1.00
AAA 20.3 1.00
Aa2 5.5 0.72
A2 14 0.21
Baa2 0.3 0.10
Baa3 0.1 0.08
ABX07-2 Pen AAA 16.4 1.00
AAA 15.1 1.00
Aa2 4.4 0.69
A2 1.2 0.18
Baa2 0.2 0.11
Baa3 0.0 0.10

Source: Credit Suisse
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Exhibit 18: ABX 06-1 Details

November 2010 October 2010
Index Name Intex Ticker  Issuer Name Deal Age Loan Age 38;29 FscoII+B[I)(|/qR(EWOI) FCL  REO Endlr;lgst;)lance Factor Ne;:tt;ss VoICPR  CDR  Severity f::; 33}29 Fzs;}?};ég; BK FCL REO Endlr(\gsﬁs)lance Factor Ne;:t:ss VoICPR  CDR  Severity L::;
ABX06-1  ace05he7 Deutsche Bank 60 62 3.9% 50.1% 6.1% 219%  6.1% 3653342561 020 102%  0.6% 127% 745% 193%  34% 49.7% 56% 22.7% 6.0% 350383913 020 119%  05% 149% 723% 19.2%
ABX06-1  amq05r11 Ameriquest Retail 59 60 3.8% 25.9% 44% 125%  27% 572,059,399  0.31 6.7%  36% 75%  86.8% 79%  3.6% 26.1% 42%  12.9% 26% 571,774,163 0.32 83%  26% 103% 769% 7.7%
ABX06-1  ars05w02 Ameriquest Wholesale 62 63 4.3% 32.0% 3% 174%  2.8% 679,528,359 025 66%  1.6% 79% 797% 133%  53% 31.9% 39% 18.0% 25% 685,865,741 0.25 58%  18% 70% 80.0% 13.2%
ABX06-1  bsh05h11 Bear Stearns 60 64 5.0% 42.9% 30%  95% 1.7% 181676541 028  132%  12% 132%  934% 121%  5.0% 42.3% 30%  9.9% 2.1% 184,204,805  0.29 45%  50% 75%  555% 11.8%
ABX06-1  cwhe05b5  Countrywide 59 64 3.7% 53.5% 34%  16.5% 1.6% 265,381,135 028 55%  23% 57%  94.1% 6.8%  4.2% 51.9% 41%  14.9% 1.8% 2671519377 028 32%  39% 41% 756% 6.7%
ABX06-1  ffm05f12 First Franklin 59 61 5.7% 37.6% 55% 150%  34% 531,798905 027 16%  16% 21% 728% 152%  4.9% 35.9% 49%  14.5% 3.3% 533,946,214 027 98%  18% 139%  66.1% 152%
ABX06-1  gsa05hed Goldman Sachs 63 66 3.2% 36.3% 49%  213%  28% 297,394,111 020 52%  40% 83% 594% 118%  24% 35.9% 46%  21.6% 2.8% 300,600,128 021 70%  10% 91% 738% 11.7%
ABX06-1  heat0508 Credit Suisse Conduit 61 63 54% 35.1% 46% 143%  6.1% 303,241,187 020 92%  29% 121% 721%  152%  4.8% 35.3% 43%  14.4% 6.3% 307,656,809  0.21 49%  01% 68%  692% 15.0%
ABX06-1  jpma0501 Option One 64 67 41% 31.4% 38% 16.2% 1.7% 265916225  0.18 44%  29% 61%  709% 6.2%  54% 31.1% 42%  15.8% 1.7% 268,148,796  0.18 27%  47% 46% 57.7%  62%
ABX06-1  lbml05w2 Long Beach 63 66 6.3% 47.1% 43% 148%  3.8% 464,169,756 0.17 69%  20% 71% 932% 119%  68% 45.9% 40%  12.0% 3.9% 468,024,465 017 72%  20% 100% 682% 11.8%
ABX06-1 ~ mabs05n2  New Century 60 62 6.6% 38.5% 68% 16.1%  9.3% 190698999 021  184% -0.7% 238% 685% 19.9%  54% 39.1% 61% 157%  10.3% 195154894 022 10.0% -08% 149%  625% 19.6%
ABX06-1  mlhe05a1 Ameriquest Wholesale 62 66 3.3% 58.6% 49% 202%  42% 217,569,061 0.20 43%  04% 72%  57.5% 97%  2.6% 58.6% 52% 18.9% 4.3% 219032441 020 60%  10% 84% 685%  9.6%
ABX06-1 ~ msab05h5  Morgan Stanley 61 65 4.2% 48.6% T4% 176%  2.9% 269,555477 018 34%  09% 49% 671% 117%  50% 47.6% 70% 17.8% 27% 2711119838 018 100%  19% 108%  87.1% 11.7%
ABX06-1  ncc05004 New Century 63 64 3.9% 39.0% 34% 123%  10.1% 539,510,338  0.26 46%  04% 74%  59.7% 87%  4.0% 38.4% 35% 120%  10.1% 543,369,877 0.26 65%  12% 102% 611%  8.6%
ABX06-1  rfc05ef4 Equifirst 62 63 5.0% 29.1% 26% 18.3% 1.9% 162,343,948 0.22 92%  26% 88% 803% 126%  60% 29.5% 24%  17.6% 1.9% 164,123,054 0.22 81%  05% 86% 714% 124%
ABX06-1  ric05k11 RASC (RFC) 60 62 5.7% 28.0% 30% 164%  2.0% 348,867,374 025 65% 31% 63% 721% 15.1% 62% 21.8% 28% 15.9% 1.9% 351,858,046  0.25 89%  21% 91% 750% 15.0%
ABX06-1  sabr05h1 Barclays 60 64 3.2% 59.5% 87% 242%  13.5% 202545284 016 154%  1.0% 195% 69.9%  17.6%  27% 59.5% 86% 250%  13.8% 2066142711 017 74%  14% 95%  738% 174%
ABX06-1 sail05h3 Lehman 63 66 4.9% 41.9% 45% 17.9% 6.2% 41441822 017 5.9% 09% 83% 682% 114% 54% 41.0% 45%  18.1% 6.0% 415215874 018 1% 08% 118% 618% 11.3%
ABX06-1  sas05wf4 Wells Fargo 60 63 41% 26.5% 40%  97%  40% 492699497 025 36%  22% 61%  57.6% 60%  3.3% 26.6% 39%  10.7% 37% 496,627,676 0.25 55%  09% 77% 685% 6.0%
ABX06-1  svhe0504 Soundview 60 65 5.7% 40.9% 58% 17.0%  2.1% 239,852,760  0.27 87%  03% 100% 825% 139%  4.8% 36.8% 57%  13.0% 24% 242425599 0.27 64%  27% 64% 968% 137%
Average 61 64 46% 401%  47% 165%  44% 349579221 023  75% 7%  9.2%  74.0% 12.3%  4.6% 395%  46% 16.4%  45% 352933299 023  74% 7%  93% 7T1A% 122%
Source: Credit Suisse and remittance reports
Exhibit 19: ABX 06-2 Details
November 2010 October 2010
index Name Intex Ticker  Issuer Name Deal Age Loan Age 38]:9 :COII*B[;'I‘;(E'(’)" BK FCL REO E""";g:;)""“ Factor "e;:t:ss VOICPR CDR  Severity f:s': 33}29 ng;z'gég; BK FCL REO E"d";ﬁ:;)'“"“ Factor "eé;?s VoICPR CDR  Severity f:s’:
ABX06-2  ace0Bnct New Century 58 62 4.1% 35.8% 31% 198%  31% 342141668 026  101%  22% 11.9% 791% 17.0% 4.1% 35.6% 33% 216%  23% 346,768,845  0.26 43%  36% 61% 68.3% 16.8%
ABX06-2  ars06w01 Ameriquest Wholesale 58 60 4.8% 40.6% 3%  22.5% 3.8% 550885598 024  155%  08% 169%  844% 209%  54% 40.6% 00%  00%  0.0% 560,116,841 025 135%  07% 144%  87.9% 20.6%
ABX06-2  bshe06h3 Bear Steams 56 59 4.8% 51.0% 40% 186%  57% 211963756  0.27 87%  00% 90% 922% 17.1%  3.8% 50.6% 39% 204%  49% 213758051 027 153%  1.1% 17.0%  825% 16.9%
ABX06-2  cmlt06n1 New Century 57 60 3.2% 48.5% 32% 106%  22.3% 650853521 045 196%  1.8% 202% 859% 7.0% 3.3% 48.6% 32% 103%  23.0% 664,067,760 046  14.0%  1.1% 183%  68.7%  6.3%
ABX06-2  cwhe0608  Countrywide 53 54 3.6% 60.3% 32% 173%  25% 994,944,004 050 49%  03% 53%  91.0% 124%  3.8% 59.1% 35% 164%  27% 1000213000 050 62%  16% 76% T787% 121%
ABX06-2  ffml06f4 First Franklin 56 58 5.6% 42.6% 47%  174% 37% 431632438  0.28 0.0% 11% 00% #DIVIO!  18.0%  5.0% 40.0% 40% 17.7% 3.5% 432103384  0.28 9.1% 24% 121%  709% 18.0%
ABX06-2  gsa0Bhe3 Goldman Sachs 54 58 4.7% 44.6% 6.0% 17.2% 6.4% 456,394,439 029  129% 15% 125%  95.7% 223%  4.9% 454% 55% 17.3% 6.3% 462,004,423 029 109% 32% 116%  87.9% 22.0%
ABX06-2  heat0604 Credit Suisse Conduit 55 59 4.7% 40.8% 45%  19.8% 5.7% 444048666 028  144%  18% 172% 766% 165%  52% 40.7% 41% 205%  59% 451,653,555  0.28 89%  07% 11.1%  764% 16.2%
ABX06-2  jpal6frt Fremont 58 60 4.9% 50.7% 42%  28.2% 3.0% 211,517,030 027 4.8% 05% 59% 790% 16.7%  4.9% 49.1% 39%  285% 2.8% 273,744595 027 6.5% 0.0% 80% 782% 16.6%
ABX06-2  lbmi0601 Long Beach 57 59 4.1% 51.9% 37%  16.5% 5.1% 631,965,263 025 9.6% 13% 11.0%  827% 223% 47% 51.1% 37%  13.7% 5.3% 639,390,118 0.6 8.9% 0.7% 122%  69.0% 22.1%
ABX06-2  mabO6nct  New Century 57 60 4.2% 42.3% 49% 183%  59% 250276921 027 112%  32% 152% 67.7% 16.7%  3.3% 43.0% 51% 194%  63% 254463538 028  125%  13% 142%  813% 16.5%
ABX06-2  mlheO6h1 Merrill Lynch 58 62 3.0% 54.7% 45%  18.5% 2.1% 214825224 027 3.3% 32% 47%  674% 184%  35% 53.2% 41%  17.9% 2.2% 216,508,273  0.28 1.2% 08% 13% 89.7% 18.3%
ABX06-2  msab06h2 Morgan Stanley 55 59 4.4% 46.4% 47%  20.5% 7.1% 575490853 025  11.8% 05% 134%  815% 224%  43% 47.0% 44%  204% 7.1% 582,411,551 026 11.3% 23% 128%  816% 22.2%
ABX06-2  msab06w2 ~ WMC 53 55 3.5% 50.4% 37% 229%  88% 742168148 029 17.0%  11% 18.1%  838% 296%  35% 50.5% 36% 235%  9.0% 754791979 029 127%  01% 16.1%  70.9% 29.2%
ABX06-2  rfc0Bks3 RASC (RFC) 56 58 5.1% 32.3% 35% 20.0%  24% 311163871 027 94%  14% 97% 67.0% 188%  56% 32.6% 33% 196%  23% 314411208 027 122%  14% 10.7%  89.9% 18.5%
ABX06-2  rfc06nc2 New Century 57 59 57% 35.1% 26% 260%  28% 22317975 029  1M7%  42% 120% 765% 18.8%  57% 35.3% 24%  245%  29% 225558059 030 91%  30% 91%  756% 18.6%
ABX06-2  sabr06o1 Option One 58 64 3.8% 31.4% 40% 163%  35% 309,159,166  0.25 29%  04% 39% 718% 59%  45% 314% 37% 153%  32% 310523292 025  -08% 26% 27% -299% 59%
ABX06-2  sail0604 Lehman 53 56 47% 46.8% 34% 181%  85% 769,589,922 0.31 89%  10% 116% 71.0% 204%  4.6% 46.7% 36% 188%  8.3% 778318681  0.32 50% 02% 73% 64.9% 201%
ABX06-2  sasO6wf2 Wells Fargo 53 56 5.2% 32.1% 36% 13.9% 55% 431,480,984 033 16.6% 37% 175%  853% 141%  50% 32.8% 35%  14.4% 5.8% 430923445  0.34 9.1% 14% 103%  83.0% 13.6%
ABX06-2 _ svhe0605 Option One 53 55 5.3% 38.7% 4.3%  19.4% 32%  1,112,261,540  0.36 50%  1.0% 64%  745% 155%  54% 38.5% 42% 185%  32%  1,121,048754  0.36 82%  06% 123%  633% 153%
Average 56 58 45% 43.8% 4.0% 19.0%  5.6% 496,257,049 0.30 99%  15% M.1% #DIVIO! 17.5%  4.5% 43.6% 37% 179%  54% 502,088,968 0.30 8.9%  14% 108% T71.9% 17.3%

Source: Credit Suisse and remittance reports
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Exhibit 20: ABX 07-1 Details

November 2010 QOctober 2010
Index Name Intex Ticker  Issuer Name Deal Age Loan Age 3;;29 FT:;BIIJ(II‘IIQ:EV(I)I) BK FCL  REO Endu;g:;)lance Factor Ne;;t:ss VolCPR CDR  Severity f::; 3;]29 FSSQKDII:ég; BK FCL REO Endu;gsB;)lance Factor Ne;:;ss VoICPR CDR  Severity f:s"sl
ABX07-1  abf06op2 Option One 50 51 5.1% 47.8% 46% 218%  42% 450,248405 041 11.1% 15% 143% 71.3% 168%  54% 47.7% 50%  27.6% 5.1% 456,843,357 042  118%  22% 156%  68.0% 16.4%
ABX07-1  ace06nc3 New Century 48 50 3.1% 66.7% 48%  246% 3.0% 799579726 053 11.0%  09% 133%  764% 167%  3.0% 66.2% 46%  24.5% 3.3% 809,693916  0.54 59%  05% 79% T716% 162%
ABX07-1  bsh06h10 Bear Steams 47 49 46% 514% 31%  18.3% 2.7% 444446243 039 143%  00% 140%  955% 132%  4.5% 52.0% 29% 17.3% 2.8% 450482258 039 11.2%  00% 11.3%  941% 127%
ABX07-1  cbs0Bcb6 C-Bass 52 56 5.2% 44.7% 28% 183%  47% 292,952,114 0.38 62%  36% 69% 87.7% 184%  58% 45.9% 28%  181% 4.9% 295416879 038 124% 16% 136%  84.9% 182%
ABX07-1  cmltO6n4 New Century 50 52 41% 49.0% 32% 133%  18.9% 970975420 060 181%  09% 19.3%  836% 87%  3.9% 49.1% 3%  133%  20.2% 988,774,868 061  225%  08% 233% 842% 7.8%
ABX07-1  ctm06wf3 Wells Fargo 49 51 41% 34.7% 38% 134% 5.0% 626,169,851 038  11.2%  22% 150%  694% 138%  4.8% 35.1% 38% 13.6% 5.5% 636,115,690  0.39 89%  07% 136% 61.1% 134%
ABX07-1  cwhe0618 Countrywide 50 52 4.3% 62.9% 25%  20.2% 2.7% 936,207400  0.55 54%  07% 67% 784% 119%  43% 61.7% 28% 18.7% 2.8% 942,561,738 0.55 63%  09% 74% 81.6% 11.6%
ABX07-1  ffm06f13 First Franklin 50 52 6.1% 43.0% 47%  18.0% 6.1% 853,467,051 040 83%  26% 11.0% 71.7% 197%  56% 41.5% 39% 18.3% 5.8% 863552228 041  10.3%  23% 130%  742% 194%
ABX07-1  frhe0603 Fremont 50 51 4.5% 52.7% 00%  0.0% 0.0% 584,176,333 036  142%  00% 156%  845% 23.7%  3.7% 53.2% 34%  264% 84% 592,206,576 036  14.5%  09% 158%  84.8% 23.2%
ABX07-1  gsalBhe5 Goldman Sachs 51 53 4.8% 40.8% 49% 165%  4.8% 386,393,750 037 4.9% 17% 62% 757% 21.0%  3.9% 42.3% 47%  16.3% 4.9% 389075511 038  11.7%  09% 132%  812% 20.9%
ABX07-1  heat0607 Credit Suisse Conduit 50 52 4.2% 46.2% 43%  201% 75% 356,991,708 032 10.0%  23% 124% 76.0% 278%  4.2% 46.3% 44%  20.7% 6.4% 362,149631 033 17.3% 13% 193%  81.0% 27.5%
ABX07-1  jpaO6ch2 Chase 48 53 4.9% 42.5% 32%  246% 2.5% 848,644,113 042 45%  06% 54% 809% 109%  4.5% 4.7% 32%  241% 2.5% 853,994,257 042 45%  27% 65%  668% 10.7%
ABX07-1  Ibml0606 Long Beach 52 53 54% 53.8% 37% 17.6% 34% 584,707,577 0.35 99%  08% 115% 814% 269% 57% 53.0% 34%  14.8% 3.5% 591,142,272 0.35 93%  20% 123% 71.3% 26.6%
ABX07-1  mab06nc3  New Century 47 50 4.7% 41.1% 47%  156% 5.3% 412504462 040  14.4% 16% 148% 895% 25.1%  56% 39.2% 47%  15.2% 44% 418873310 041 5.3% 11%  6.1%  829% 24.6%
ABX07-1  mlhe06h5 Merrill Lynch 50 53 3.8% 59.4% 54%  24.2% 3.0% 569,859,141 041 59%  00% 79% 723% 228% 3.2% 60.1% 53%  238% 3.2% 573463684 042 86% 09% 97%  839% 226%
ABX07-1  msab06h6  Morgan Stanley 50 53 2.1% 70.0% 42%  26.9% 2.9% 685447958 047 81%  05% 81% 962% 198% 3.2% 69.3% 47%  254% 3.3% 690,653,893 047 8.0% 12%  98%  781% 194%
ABX07-1  rfc06ks9 RASC (RFC) 49 50 4.9% 35.1% 31%  231% 3.1% 528489831 043 94%  07% 87% T775% 237%  45% 36.3% 33%  236% 3.0% 532,761,133 043 144%  05% 153%  744% 234%
ABX07-1  sabr06h2 Barclays 50 54 4.4% 41.2% 40% 191%  48% 340274814 033 17.0% 15% 137% 1139% 243%  54% 39.7% 42% 174% 4.3% 345431695 034 43%  24% 60% 689% 23.8%
ABX07-1  sas06bcd Lehman 48 50 3.7% 49.9% 35%  22.1% 6.7% 708,161,956 045 7.9% 19% 112%  66.0% 197%  3.2% 49.9% 33%  221% 6.7% 716,607,984 045 71%  08% 107%  621% 194%
ABX07-1  svheO6et Equifirst 50 52 3.9% 35.4% 55% 164%  4.9% 685,282,794 040 6.2% 19% 71%  84.3% 18.3%  4.2% 36.0% 5.3% 174% 4.7% 690494485 040  11.2% 18% 135%  781% 18.1%
Average 50 52 44% 484%  38% 190%  48% 603249032 042  9.9% 1.3% 11.2%  816% 192% 4.4% 483%  39% 199%  53% 610,014,768 042 10.3%  1.3% 12.2%  767% 18.8%
Source: Credit Suisse and remittance reports
Exhibit 21: ABX 07-2 Details

November 2010 October 2010
Index Name Intex Ticker  Issuer Name Deal Age Loan Age 33}:9 F?Jamg) BK FCL REO E"d";fj:;)'a"“ Factor Ne;:;ss VOICPR CDR  Severity f:s"; 33}:9 ng;z'gég; BK FCL REO E"d";ﬂ:;)'a““ Factor "eé;zss VOICPR CDR  Severity f:s";
ABX07-2  ace(7hed Deutsche Bank 42 45 4.0% 59.5% 78% 261%  208% 367,594,945 035 159%  21% 214% 651% 37.7%  44% 59.4% 73% 216%  20.3% 376,011,469 035 219%  36% 27.0% 685% 37.3%
ABX07-2  bsh07he3 Bear Steams 43 45 5.0% 50.2% 34%  147% 1.8% 575368867 059  138%  03% 143%  902% 193%  44% 50.2% 32%  135% 1.7% 583021679 060 11.6%  05% 112%  97.9% 18.6%
ABX07-2  ctm07am2  Ameriquest Wholesale 44 48 4.6% 42.3% 33%  21.2% 6.6%  1,199.887,027  0.54 91%  04% 89% 97.2% 223% 47% 42.8% 31%  21.3% 65% 1209713741 055  10.3% 14% 119%  81.0% 21.9%
ABX07-2  cwh07001 Countrywide 45 45 34% 64.0% 27%  18.9% 34%  1,377075482 069 46% 03% 59% 767% 103%  3.3% 63.1% 27% A7.7% 32%  1,384,634767 069 6.7% 10% 86%  740%  9.9%
ABX07-2  fimO7ff1 First Franklin 45 46 5.2% 44.6% 44%  16.0% 4.3% 976,362,272 048 01%  42% 03% 347% 188% 57% 41.2% 35% 165%  4.1% 980409495 048 88%  04% MM7% 712% 18.8%
ABX07-2  gsal7nct New Century 4 46 5.3% 48.2% 42%  204% 5.7% 808,702,379 044  109%  24% 93% 111.0% 27.6% 49% 49.2% 45%  202% 6.0% 818,031,797 045  12.0% 13% 134%  826% 27.2%
ABX07-2  heat0702 Credit Suisse Conduit 4 48 4.8% 40.2% 33% 17.3% 5.8% 485853560 040 144%  07% 17.0% 77.8% 30.7%  4.8% 40.6% 29% 17.7% 51% 494453883 041 162%  06% 185% 79.7% 30.2%
ABX07-2  hsa07nc1 HSBC 4 45 3.5% 56.3% 41%  253% 6.8% 565445626 055 11.7%  13% 143%  750% 212%  3.6% 56.7% 42%  252% 74% 573197817 056 71%  08% 92%  735% 20.7%
ABX07-2  jpa07ch3 JP Morgan 42 48 34% 38.0% 29%  236% 24% 698,455,083  0.59 39%  4T%  47%  817% 120%  29% 37.4% 31%  234% 2.2% 704,053,703 0.60 62% 21% 71%  85.3% 11.9%
ABX07-2  mlff0702 First Franklin 42 43 5.2% 50.3% 36% 19.6% 52%  1,056,947,416 053 0.2% 13% 03% 593% 187% 57% 46.6% 29%  19.6% 50%  1,058,871,879 053 9.2% 21% 125%  69.7% 18.7%
ABX07-2  mlh07ml1 Merrill Lynch 43 48 2.3% 65.0% 48%  258% 24% 786,878,772 0.56 35% 03% 52% 649% 220% 25% 65.1% 46% 256%  2.5% 790,536,504 057 28%  05% 39% 699% 21.8%
ABX07-2  msab07n3  New Century 41 45 3.9% 42.0% 3%  21.2% 6.2% 707,292,613 054 65%  16% 66% 96.0% 226% 3.1% 43.2% 33%  22.6% 5.8% 711,636,867 055  12.1% 13% 124%  90.8% 22.3%
ABX07-2  nfhe0702 NovaStar 41 42 4.3% 39.4% 36% 19.9% 6.2% 837929763 060 12.3%  24% 136%  84.6% 164%  35% 40.9% 37%  214% 6.1% 848675652 061 140%  09% 146%  89.6% 15.8%
ABX07-2  nmhe0702  Nomura 45 49 5.0% 35.6% 47%  14.8% 8.7% 421546475 045 88%  12% 108% 77.2% 2563% 5.1% 35.7% 46% 154% 9.3% 426,101,741 046 72%  00% 118%  56.6% 24.9%
ABX07-2  00he0705 Option One 43 44 5.7% 37.8% 36% 20.8% 35% 831,533,893 055 73%  09% 93% 754% 191%  55% 39.1% 32% 214% 3.5% 841537846 0.56 8.6% 1% 12%  727% 18.8%
ABX07-2  rfc07ks2 RASC (RFC) 4 47 47% 34.0% 37%  20.9% 34% 484,632,882 048 75%  08% 69% 764% 242%  46% 34.1% 34%  20.5% 3.6% 487991381 049  10.8% 17% 118%  67.1% 23.9%
ABX07-2  sabr07b4 New Century 41 45 7.0% 40.1% 46% 16.2% 4.1% 487779660  0.49 51% 20% 57% 868% 258%  6.3% 38.7% 47%  14.9% 3.6% 490,959,284 049 40%  07% 60% 644% 25.6%
ABX07-2  sas07bct Lehman 45 47 5.2% 41.9% 34%  10.5% 3.4% 664,909,894 055 87%  19% 108% 758% 17.0% 52% 40.8% 34%  11.8% 34% 672,534,816  0.56 65% 04% 79% 781% 16.6%
ABX07-2  svh07op1 Option One 43 44 6.1% 36.3% 28%  18.9% 22% 1428123638 062 68%  11% 85% 77.0% 172% 53% 36.9% 28%  19.0% 25% 1438440347 0.00 6.1% 16% 86% 67.0% 16.8%
ABX07-2  wamu07h2__Long Beach 42 44 4.2% 49.0% 2.9%  16.0% 3.5% 857,896,619 054 53%  15% 7.8%  652% 226%  39% 48.6% 3.0%  12.9% 3.7% 864,904,625 054 6.4% 1.7%  85%  73.0% 224%
Average 43 46 4.6% 45.7% 3.9%  19.4% 5.3% 781,010,843 0.53 78% 16% 91% 774% 21.5% 45% 45.5% 3.7%  194% 5.3% 787,785,965  0.50 94%  12% 11.4% 756% 21.2%

Source: Credit Suisse and remittance reports
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CREDIT SUISSE\

Non-Agency Performance Snapshot

Exhibit 22: Prime Fixed

Exhibit 23: Prime ARM

29 November 2010

VCPR CDR Severity  30-59 DQ 60+ VCPR CDR Severity  30-59 DQ 60+
2005 H2 24.4 1.4 43.3 1.8 8.7 2005 H2 13.0 3.3 40.94 2.0 14.2
2006 H1 18.9 2.7 46.2 2.3 13.3 2006 H1 11.3 5.8 46.45 23 17.2
2006 H2 21.6 3.3 48.3 2.4 13.5 2006 H2 12.9 7.5 46.97 2.8 21.0
2007 H1 20.1 3.5 49.6 2.4 14.8 2007 H1 13.3 5.4 44.58 2.6 18.6
Source: Credit Suisse Source: Credit Suisse
Exhibit 24: ALT-A Fixed Exhibit 25: ATL-A ARM

VCPR CDR Severity  30-59 DQ 60+ VCPR CDR Severity  30-59 DQ 60+
2005 H2 9.4 3.9 52.08 3.6 19.1 2005 H2 3.8 71 53.94 3.2 26.6
2006 H1 6.6 7.0 61.05 41 28.2 2006 H1 2.8 10.2 61.00 3.8 36.6
2006 H2 5.5 8.3 61.13 4.5 31.8 2006 H2 4.2 10.7 61.66 3.6 37.9
2007 H1 6.5 7.5 59.25 3.9 29.5 2007 H1 4.7 121 55.88 3.7 40.5
Source: Credit Suisse Source: Credit Suisse
Exhibit 26: Option ARM Exhibit 27: Subprime

VCPR CDR Severity  30-59 DQ 60+ VCPR CDR Severity  30-59 DQ 60+
2005 H2 1.5 8.5 57.15 4.8 47.3 2005 H2 1.7 8.1 81.99 4.6 41.3
2006 H1 1.3 10.2 62.31 4.0 50.8 2006 H1 1.3 9.8 82.42 4.5 46.2
2006 H2 1.7 11.7 60.56 3.8 46.3 2006 H2 1.4 10.8 84.91 4.6 47.9
2007 H1 2.0 12.2 58.59 4.2 451 2007 H1 1.6 9.0 81.82 4.8 46.8
Source: Credit Suisse Source: Credit Suisse

ABX and RMBS November Performance Update 1M



CREDIT SUISSE\ 29 November 2010

Prime (Fixed): Short-Term Performance Trends

Exhibit 28: 30-59 Exhibit 29: 60+
09/01/10 = 10/01/10 m 11/0110 m09/01/10 = 10/01/10 m 11/01/10

3 24 18 1 12.8 13.2 O e

3 222323 202_22'4 22224 14 o5 133 129 135 14

2 A 11 4

14 7 4

1- 4 -

01 0 A

2005H2 2006 H1  2006H2 2007 H1 2005H2 2006 H1 2006 H2 2007 H1

Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports
Exhibit 30: VCPRs Exhibit 31: CDRs

m09/01/10 m 10/01/10 m 11/01/10
m09/01/10 m10/01/10 m 11/01/10

29 -

) 21.922.54'4 .
3 4 17.4. 1984 20.1

18 |
12 -

2005 H2 2006 H1 2006 H2 2007 H1

2005 H2 2006 H1 2006 H2 2007 H1

Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports

Exhibit 32: Severity

m09/01/10 m10/01/10 m11/01/10

60 - 46.9 42.2

52 483 482
41433 445 427

96
48
37.
36 -
24 -

12 |

2005 H2 2006 H1 2006 H2 2007 H1

Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update 12



CREDIT SUISSE\

Prime (Fixed): Long-Term Performance Trends

Exhibit 33: 30-59 Delinquency

29 November 2010

Exhibit 34: 60+ Delinquency
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Source: Credit Suisse and remittance reports

Exhibit 35: VCPR

Source: Credit Suisse and remittance reports

Exhibit 36: CDR
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update

Source: Credit Suisse and remittance reports

13



CREDIT SUISSE

29 November 2010

Prime (ARM): Short-Term Performance Trends

Exhibit 37: 30-59 Delinquency

Exhibit 38: 60+ Delinquency

m 09/01/10 m 10/01/10 m 11/01/10

m09/01/10 m 10/01/10 m 11/01/10

4 1 25 _ 21.0
26 28 17.1 207 210 18.3
3 1 193 24 284 26 20 | 180 186
289 20 251 2. 139 167 172 :
2 : 15 137 14.2
1
10 A
1 4
5 4
01 0
2005 H2 2006 H1 2006 H2 2007 H1 h
2005 H2 2006 H1 2006 H2 2007 H1
Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports
Exhibit 39: VCPR Exhibit 40: CDR
m09/01710 & 10/01/10 m 1101710 5 m09/01/10 m 10/01/10 m 11/01/10
16 '13141? ! 10
130 129 13611 62,9 13.3 ] 8.0
12.3 .
13 1 11.3
10 4
7 4
3 4
0
2005 H2 2006 H1 2006 H2 2007 H1

2005 H2

2006 H1 2006 H2

2007 H1

Source: Credit Suisse and remittance reports

Exhibit 41: Severity

Source: Credit Suisse and remittance reports

m09/01/10 m 10/01/10 m 11/01/10
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update
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CREDIT SUISSE\

Prime (ARM): Long-Term Performance Trends

Exhibit 42: 30-59 Delinquency

29 November 2010

Exhibit 43: 60+ Delinquency
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Source: Credit Suisse and remittance reports

Exhibit 44: VCPR

Source: Credit Suisse and remittance reports

Exhibit 45: CDR
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update

Source: Credit Suisse and remittance reports
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CREDIT SUISSE

29 November 2010

Alt-A (Fixed): Short-Term Performance Trends

Exhibit 46: 30-59

Exhibit 47: 60+

m 09/01/10 m 10/01/10 m 11/01/10

m09/01/10 m 10/01/10 m 11/01/10

6 -
38 + 316 293
45 27.8 315 318 295
%1 304041 41441 383.93.9 31 . 276 282 291 29.
41 23
2
15 4
1 4
8
01 0
2005 H2 2006 H1 2006 H2 2007 H1 h
2005 H2 2006 H1 2006 H2 2007 H1
Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports
Exhibit 48: VCPR Exhibit 49: CDR
W 09/01/10 & 10/01/10 m 11/01/10 m09/01/10 = 10/01/10 m 11/01/10
11
9.2
9 - 8.083 80

2006 H2

2005 H2 2006 H1 2007 H1

2005 H2 2006 H1 2006 H2 2007 H1

Source: Credit Suisse and remittance reports

Exhibit 50: Severity

Source: Credit Suisse and remittance reports
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update
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CREDIT SUISSE\

29 November 2010

Alt-A (Fixed): Long-Term Performance Trends

Exhibit 51: 30-59

Exhibit 52: 60+
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Source: Credit Suisse and remittance reports

Exhibit 53: VCPR

Source: Credit Suisse and remittance reports

Exhibit 54: CDR
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Source: Credit Suisse and remittance reports

Exhibit 55: Severity

Source: Credit Suisse and remittance reports
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update
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CREDIT SUISSE

29 November 2010

Alt-A (ARM): Short-Term Performance Trends

Exhibit 56: 30-59

Exhibit 57: 60+

m09/01/10 m 10/01/10 m 11/01/10

m09/01/10 m 10/01/10 m 11/01/10
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4 3536 343836 39 . 36.3 36.6
3.09 932 26.4
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2
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01 0
2005 H2 2006 H1 2006 H2 2007 H1 h
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Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports
Exhibit 58: VCPR Exhibit 59: CDR
m 09/01/10 m 10/01/10 m 11/01/10 m 09/01/10 = 10/01/10 m 11/01/10
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Source: Credit Suisse and remittance reports

Source: Credit Suisse and remittance reports

Exhibit 60: Severity
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Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update
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CREDIT SUISSE\

ALT-A (ARM): Long-Term Performance Trends

Exhibit 61: 30-59

29 November 2010

Exhibit 62: 60+

6.3
5.7
5.0
4.4
3.8
3.2
25
1.9
1.3
0.6
0.0

% of Current Balance

q 30-59 DQby Deal Age
. Last Data Point is November-10

n
] , L
. — 2005 H2
] 2006 H1
7 —u— 2006 H2
. 2007 H1

3 6 91215182124273033363942454851545760

54

43
38
32
27
22
16
11

5

0

60+, % of Current Balance

48 -

60+ DLQ (inc F/R/B) by Deal Age
A Last Data Point is November-10

—2005 H2
] 2006 H1
1 —=—2006H2
2007 H1

CTTTTIT T I I I I T I I I T I I I I i i i i i i

3 6 91215182124273033363942454851545760

Source: Credit Suisse and remittance reports

Exhibit 63: VCPR

Source: Credit Suisse and remittance reports

Exhibit 64: CDR
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Source: Credit Suisse and remittance reports

Exhibit 65: Severity

Source: Credit Suisse and remittance reports

70
60
50
40 4
30
20 A
10 -

Severity

Last Data Point is November-10

——2005 H2
2006 H1
—z— 2006 H2
2007 H1

0 4+

3 6 91215182124273033363942454851545760

Source: Credit Suisse and remittance reports

ABX and RMBS November Performance Update
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CREDIT SUISSE

29 November 2010

Option ARM: Short-Term Performance Trends

Exhibit 66: 30-59

Exhibit 67: 60+

m09/01/10 m 10/01/10 m 11/01/10
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Source: Credit Suisse and remittance reports Source: Credit Suisse and remittance reports
Exhibit 68: VCPR Exhibit 69: CDR
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Source: Credit Suisse and remittance reports

Exhibit 70: Severity

Source: Credit Suisse and remittance reports
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CREDIT SUISSE\

Option ARM: Long-Term Performance Trends

Exhibit 71: 30-59

29 November 2010

Exhibit 72: 60+
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Source: Credit Suisse and remittance reports

Exhibit 73: VCPR

Source: Credit Suisse and remittance reports

Exhibit 74: CDR
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Source: Credit Suisse and remittance reports

Exhibit 75: Severity

Source: Credit Suisse and remittance reports
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Source: Credit Suisse and remittance reports
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CREDIT SUISSE\

29 November 2010

Subprime: Short-Term Performance Trends

Exhibit 76: 30-59

Exhibit 77: 60+
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Exhibit 78: VCPR Exhibit 79: CDR
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Source: Credit Suisse and remittance reports

Exhibit 80: Severity

Source: Credit Suisse and remittance reports
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CREDIT SUISSE\

Subprime: Long-Term Performance Trends

Exhibit 81: 30-59

Exhibit 82: 60+

29 November 2010
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Source: Credit Suisse and remittance reports

Exhibit 83: VCPR

Source: Credit Suisse and remittance reports

Exhibit 84: CDR
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Source: Credit Suisse and remittance reports

Exhibit 85: Severity

Source: Credit Suisse and remittance reports
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