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Certificateholder Monthly Distribution Summary

 
 

 Class 

1A1
1A2
X
PO
AR

 
 

   Cusip   

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

 
Class

Description

Senior
Senior

Strip IO
Strip PO

Senior

Certificate
Rate
Type

Fix-30/360
Fix-30/360
Var-30/360
Fix-30/360
Fix-30/360

 
   Beginning   

Balance

575,105,390.00
12,364,861.28

544,657,502.07
2,184,935.93

0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
0.300211
0.000000
6.000000

 
Principal

Distribution

7,691,767.89
165,374.29

0.00
2,122.36

0.00

 
Interest

Distribution

2,875,526.95
61,824.31

136,260.03
0.00
0.00

 
Total

Distribution

10,567,294.84
227,198.59
136,260.03

2,122.36
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

567,413,622.11
12,199,486.99

536,847,212.49
2,182,813.56

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

Subordinate
Subordinate
Subordinate
Subordinate
Subordinate
Subordinate

Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360
Fix-30/360

15,073,943.89
4,082,472.47
1,884,218.06
1,256,145.37

628,072.69
1,256,161.52

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

9,989.76
2,705.52
1,248.70

832.47
416.23
832.48

75,369.72
20,412.36
9,421.09
6,280.73
3,140.36
6,280.81

85,359.48
23,117.89
10,669.79
7,113.20
3,556.60
7,113.29

0.00
0.00
0.00
0.00
0.00
0.00

15,063,954.13
4,079,766.94
1,882,969.36
1,255,312.91

627,656.45
1,255,329.04

0.00
0.00
0.00
0.00
0.00
0.39

Totals 613,836,201.21 7,875,289.70 3,194,516.36 11,069,806.07 0.00 605,960,911.49 0.39
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Principal Distribution Detail

 
 

 Class 

1A1
1A2
X
PO
AR

 
 

Cusip

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

Original
Certificate

Balance

590,828,000.00
12,702,900.00

559,381,775.00
2,213,639.00

100.00

Beginning
Certificate

Balance

575,105,390.00
12,364,861.28

544,657,502.07
2,184,935.93

0.00

Scheduled
Principal

Distribution

7,691,767.89
165,374.29

0.00
2,122.36

0.00

 
Accretion
Principal

0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

7,691,767.89
165,374.29

0.00
2,122.36

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00

Ending
Certificate

Balance

567,413,622.11
12,199,486.99

536,847,212.49
2,182,813.56

0.00

Ending
Certificate

Factor

0.96037022976
0.96037022976
0.95971523650
0.98607476691
0.00000000000

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

15,120,200.00
4,095,000.00
1,890,000.00
1,260,000.00

630,000.00
1,260,016.19

15,073,943.89
4,082,472.47
1,884,218.06
1,256,145.37

628,072.69
1,256,161.52

9,989.76
2,705.52
1,248.70

832.47
416.23
832.48

0.00
0.00
0.00
0.00
0.00
0.00

9,989.76
2,705.52
1,248.70

832.47
416.23
832.48

0.00
0.00
0.00
0.00
0.00
0.00

15,063,954.13
4,079,766.94
1,882,969.36
1,255,312.91

627,656.45
1,255,329.04

0.99628008420
0.99628008420
0.99628008420
0.99628008420
0.99628008420
0.99628008420

Totals 629,999,855.19 613,836,201.21 7,875,289.70 0.00 7,875,289.70 0.00 605,960,911.49
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Interest Distribution Detail

 
 

 Class 

1A1
1A2
X
PO
AR

Beginning
Certificate

Balance

575,105,390.00
12,364,861.28

544,657,502.07
2,184,935.93

0.00

Pass
    Through    

Rate (%)

6.000000
6.000000
0.300211
0.000000
6.000000

 
Current
Interest

2,875,526.95
61,824.31

136,260.03
0.00
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

2,875,526.95
61,824.31

136,260.03
0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

2,875,526.95
61,824.31

136,260.03
0.00
0.00

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

15,073,943.89
4,082,472.47
1,884,218.06
1,256,145.37

628,072.69
1,256,161.52

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

75,369.72
20,412.36
9,421.09
6,280.73
3,140.36
6,280.81

0.00
0.00
0.00
0.00
0.00
0.00

75,369.72
20,412.36
9,421.09
6,280.73
3,140.36
6,280.81

0.00
0.00
0.00
0.00
0.00
0.00

75,369.72
20,412.36
9,421.09
6,280.73
3,140.36
6,280.81

0.00
0.00
0.00
0.00
0.00
0.00

Totals 613,836,201.21 3,194,516.36 0.00 3,194,516.36 0.00 3,194,516.36 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

1A1
1A2
X
PO
AR

 
 

Cusip

125430AA6
125430AB4
125430AC2
125430AD0
125430AL2

Original
Certificate

Balance

590,828,000.00
12,702,900.00

559,381,775.00
2,213,639.00

100.00

Beginning
Certificate

Balance

973.388854287
973.388854287
973.677596253
987.033533993

0.000000000

 
Principal

Distribution

13.018624526
13.018624526
0.000000000
0.958767081
0.000000000

 
Interest

Distribution

4.866944271
4.866944271
0.243590396
0.000000000
0.032327169

Ending
Certificate

Balance

960.370229761
960.370229761
959.715236504
986.074766912

0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
0.300211
0.000000
6.000000

M
B1
B2
B3
B4
B5

125430AE8
125430AF5
125430AG3
125430AH1
125430AJ7
125430AK4

15,120,200.00
4,095,000.00
1,890,000.00
1,260,000.00

630,000.00
1,260,016.19

996.940773800
996.940773800
996.940773800
996.940773800
996.940773800
996.940773801

0.660689603
0.660689603
0.660689603
0.660689603
0.660689603
0.660689603

4.984703869
4.984703869
4.984703869
4.984703869
4.984703869
4.984703869

996.280084197
996.280084197
996.280084197
996.280084197
996.280084197
996.280084197

6.000000
6.000000
6.000000
6.000000
6.000000
6.000000

Totals 629,999,855.19 974.343400484 12.500462715 5.070662054 961.842937737
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Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 

10/25/06
4/ 1/06
9/29/06

10/20/06
9/21/06
9/ 1/06

10/ 1/06
30

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

981
629,999,855.19

6.46125%
6.25124%

360

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

962
10

952

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

613,836,201.20
407,101.99

7,468,187.72
0.00

605,960,911.49

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate
Ending Weighted Average Net Mortgage Rate

6.45506%
6.24502%
6.45037%
6.24032%
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Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

355
354

Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

7 0.73529% 4,110,148.15 0.67829%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

2 0.21008% 1,130,330.49 0.18654%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

1 0.10504% 517,623.99 0.08542%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

  

Current
One-Month Prior
Two-Month Prior
Three-Month Prior
Four-Month Prior
Five-Month Prior

Group I  

1,647,954.48
2,151,636.77

518,582.10
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

719,695.56
YES
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Available Funds

Interest

Scheduled Interest Collected
Plus: Compensating Interest
Less: Master Servicer Fee
Less: Mortgage Loan Premiums
Less: Excess Master Servicing Fee
Total Interest Available

3,298,603.19
3,353.29

102,306.03
530.32

0.00
3,199,120.13

Principal

Scheduled Principal
Paid in Full Principal
Curtailment Principal
Liquidation Principal
Repurchased Principal
Substitution Adjustment Principal
Unanticipated Principal Recoveries
Total Principal Available

407,101.99
6,491,182.94

977,004.78
0.00
0.00
0.00
0.00

7,875,289.71

Total Available Funds 11,074,409.84

Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

-0.00
0.00

-0.00
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Distribution Account

Beginning Balance 0.00

Deposits Available Funds
Total Deposits

11,074,409.84
11,074,409.84

Withdrawals To the Trustee, the Trustee Fee
To the Bond Insureer, if any, the Bond Insureance Premium
Payments of Prinicipal & Interest to the Classes
Total Withdrawals

4,603.77
0.00

11,069,806.07
11,074,409.84

Ending Balance 0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Lpmi
Total Net Loan Fees

102,306.03
98,952.74
4,603.77

530.32
104,086.83

Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

4,032.61
32,151.94

0.00
0.00

36,184.55
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Net Prepayment Interest Shortfall
CPR %
SMM %

6,491,182.94
0.00

3,353.29
3,353.29

-0.00
13.66978%
1.21745%

Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance
PO Scheduled Principal
PO Prepayments & Recoveries
PO Liquidation Principal
PO Principal Loss
Ending PO Balance

2,184,936.25
1,750.29

372.07
0.00
0.00

2,182,813.88

NON-PO Principal Amounts

Beginning Non-PO Balance
Non-PO Scheduled Principal
Non-PO Prepayments & Recoveries
Non-PO Liquidation Principal
Non-PO Principal Loss
Ending Non-PO Balance

611,651,264.95
405,351.70

7,467,815.65
0.00
0.00

603,778,097.61
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Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.13639%
100.00000%
96.04660%

100.00000%
3.95340%
0.00000%

Principal Distribution Amounts

Senior Principal Distribution Amount
Subordinate Principal Distribution Amount
PO Principal Distribution Amount
Total Principal Distribution Amount

7,857,142.18
16,025.17
2,122.36

7,875,289.71

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries
Passing Cumulative Loss Test

0.00
0.00
0.00
0.00
0.00
YES

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B1
Class B1 Percentage

Class B2
Class B2 Percentage

Class B3
Class B3 Percentage

Class B4
Class B4 Percentage

Class B5
Class B5 Percentage

  Original Current

605,744,639.00
96.149965%

15,120,200.00
2.400032%

4,095,000.00
0.650000%

1,890,000.00
0.300000%

1,260,000.00
0.200000%

630,000.00
0.100000%

1,260,016.19
0.200003%

581,795,922.66
96.012121%

15,063,954.13
2.485961%

4,079,766.94
0.673272%

1,882,969.36
0.310741%

1,255,312.91
0.207161%

627,656.45
0.103580%

1,255,329.04
0.207163%
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

0
0
0
6

49
208
418
187
69
13
1
0
1
0

0.000
0.000
0.000
0.630
5.147

21.849
43.908
19.643
7.248
1.366
0.105
0.000
0.105
0.000

0.00
0.00
0.00

4,262,507.77
34,737,237.35

135,799,982.49
257,270,852.65
119,414,267.47
44,374,559.95
9,084,403.81

544,600.00
0.00

472,500.00
0.00

0.000
0.000
0.000
0.703
5.733

22.411
42.457
19.707
7.323
1.499
0.090
0.000
0.078
0.000

Wgt Ave / Total: 952 100.000 605,960,911.49 100.000

 
Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
100,000.00
200,000.00
300,000.00
400,000.00
500,000.00
600,000.00
700,000.00
800,000.00
900,000.00

1,000,000.00
1,100,000.00
1,200,000.00
1,300,000.00
1,400,000.00
1,500,000.00

0
0
0
0
0

286
284
172
77
28
63
4
6
4
6
9

0.000
0.000
0.000
0.000
0.000

30.042
29.832
18.067
8.088
2.941
6.618
0.420
0.630
0.420
0.630
0.945

0.00
0.00
0.00
0.00
0.00

133,255,589.42
155,441,352.40
111,112,275.66
57,079,354.98
23,860,475.37
61,462,291.90
4,308,033.02
6,876,167.67
4,984,393.40
8,126,464.54

13,211,395.10

0.000
0.000
0.000
0.000
0.000

21.991
25.652
18.337
9.420
3.938

10.143
0.711
1.135
0.823
1.341
2.180
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Issuance Face
 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

-
-
-
-
-

1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00
2,000,000.00
2,000,000.00

1
3
0
0
2
7

0.105
0.315
0.000
0.000
0.210
0.735

1,540,010.00
4,918,755.89

0.00
0.00

2,948,962.21
16,835,389.93

0.254
0.812
0.000
0.000
0.487
2.778

Wgt Ave / Total: 952 100.000 605,960,911.49 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA
WA
CO

Others

413
60
34
40
32
25

348

43.382
6.303
3.571
4.202
3.361
2.626

36.555

256,508,689.89
40,992,507.50
19,426,777.98
26,257,806.48
18,729,790.31
15,655,507.47

228,389,831.86

42.331
6.765
3.206
4.333
3.091
2.584

37.691

Wgt Ave / Total: 952 100.000 605,960,911.49 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
1

951
0

0.000
0.000
0.105

99.895
0.000

0.00
0.00

817,307.69
605,143,603.80

0.00

0.000
0.000
0.135

99.865
0.000

Wgt Ave / Total: 952 100.000 605,960,911.49 100.000


