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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
X

PO
AR

 
 

   Cusip   

021467AA3
021467AB1
021467AC9
021467AD7

 
Class

Description

Senior
Strip IO
Strip PO
Residual

Certificate
Rate
Type

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

 
   Beginning   

Balance

322,015,560.34
329,026,669.41

95,556.35
0.00

Pass
    Through    

Rate (%)

6.500000
0.285478
0.000000
6.500000

 
Principal

Distribution

7,453,055.86
0.00

2,832.35
0.00

 
Interest

Distribution

1,744,250.95
78,274.80

0.00
0.07

 
Total

Distribution

9,197,306.82
78,274.80

2,832.35
0.07

Current
Realized
Losses

0.00
0.00
0.00
0.00

 
     Ending     

Balance

314,562,504.47
321,637,177.40

92,723.99
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

021467AE5
021467AF2
021467AG0
021467AH8
021467AJ4
021467AK1

Mezzanine
Junior
Junior
Junior
Junior
Junior

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

10,765,701.22
4,083,541.84
2,969,848.61
2,041,770.92
1,670,539.84
1,485,422.56

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

3,283.23
1,245.36

905.72
622.68
509.47
452.93

58,314.21
22,119.18
16,086.68
11,059.59
9,048.76
8,046.04

61,597.45
23,364.55
16,992.40
11,682.27

9,558.22
8,498.97

0.00
0.00
0.00
0.00
0.00
0.08

10,762,417.99
4,082,296.48
2,968,942.89
2,041,148.24
1,670,030.38
1,484,969.55

0.00
0.00
0.00
0.00
0.00
0.14

Totals 345,127,941.68 7,462,907.60 1,947,200.28 9,410,107.90 0.08 337,665,033.99 0.14
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Principal Distribution Detail

 
 

 Class 

A1
X

PO
AR

 
 

Cusip

021467AA3
021467AB1
021467AC9
021467AD7

Original
Certificate
Balance

348,828,000.00
355,037,224.00

105,356.00
100.00

Beginning
Certificate
Balance

322,015,560.34
329,026,669.41

95,556.35
0.00

Scheduled
Principal

Distribution

7,453,055.86
0.00

2,832.35
0.00

 
Accretion
Principal

0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00

Net
Principal

Distribution

7,453,055.86
0.00

2,832.35
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

Ending
Certificate
Balance

314,562,504.47
321,637,177.40

92,723.99
0.00

Ending
Certificate

Factor

0.90176965288
0.90592522603
0.88010170087
0.00000000000

M
B1
B2
B3
B4
B5

021467AE5
021467AF2
021467AG0
021467AH8
021467AJ4
021467AK1

10,788,000.00
4,092,000.00
2,976,000.00
2,046,000.00
1,674,000.00
1,488,499.29

10,765,701.22
4,083,541.84
2,969,848.61
2,041,770.92
1,670,539.84
1,485,422.56

3,283.23
1,245.36

905.72
622.68
509.47
452.93

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

3,283.23
1,245.36

905.72
622.68
509.47
452.93

0.00
0.00
0.00
0.00
0.00
0.08

10,762,417.99
4,082,296.48
2,968,942.89
2,041,148.24
1,670,030.38
1,484,969.55

0.99762866047
0.99762866047
0.99762866047
0.99762866047
0.99762866047
0.99762866047

Totals 371,997,955.29 345,127,941.68 7,462,907.60 0.00 0.00 7,462,907.60 0.08 337,665,033.99
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Interest Distribution Detail

 
 

 Class 

A1
X

PO
AR

Beginning
Certificate
Balance

322,015,560.34
329,026,669.41

95,556.35
0.00

Pass
    Through    

Rate (%)

6.500000
0.285478
0.000000
6.500000

  
Effective 

Coupon (%)

6.500000
0.285478
0.000000
0.000000

 
Current
Interest

1,744,250.95
78,274.80

0.00
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00

Total
Interest

Due

1,744,250.95
78,274.80

0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00

 
Interest

Paid

1,744,250.95
78,274.80

0.00
0.07

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00

Yield
Supplemental

Paid

0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

0.00
0.00
0.00
0.00

M
B1
B2
B3
B4
B5

10,765,701.22
4,083,541.84
2,969,848.61
2,041,770.92
1,670,539.84
1,485,422.56

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

58,314.21
22,119.18
16,086.68
11,059.59
9,048.76
8,046.04

0.00
0.00
0.00
0.00
0.00
0.00

58,314.21
22,119.18
16,086.68
11,059.59
9,048.76
8,046.04

0.00
0.00
0.00
0.00
0.00
0.00

58,314.21
22,119.18
16,086.68
11,059.59

9,048.76
8,046.04

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00

Totals 345,127,941.68 1,947,200.21 0.00 1,947,200.21 0.00 1,947,200.28 0.00 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
X

PO
AR

 
 

Cusip

021467AA3
021467AB1
021467AC9
021467AD7

Original
Certificate
Balance

348,828,000.00
355,037,224.00

105,356.00
100.00

Beginning
Certificate
Balance

923.135643751
926.738514072
906.985345510

0.000000000

 
Principal

Distribution

21.365990873
0.000000000

26.883644639
0.000000000

 
Interest

Distribution

5.000318070
0.220469283
0.000000000
0.700000000

Ending
Certificate
Balance

901.769652878
905.925226026
880.101700871

0.000000000

Pass
    Through    

Rate (%)

6.500000
0.285478
0.000000
6.500000

M
B1
B2
B3
B4
B5

021467AE5
021467AF2
021467AG0
021467AH8
021467AJ4
021467AK1

10,788,000.00
4,092,000.00
2,976,000.00
2,046,000.00
1,674,000.00
1,488,499.29

997.933001457
997.933001457
997.933001457
997.933001457
997.933001457
997.933001456

0.304340989
0.304340989
0.304340989
0.304340989
0.304340989
0.304287543

5.405470425
5.405470425
5.405470425
5.405470425
5.405470425
5.405470425

997.628660467
997.628660467
997.628660467
997.628660467
997.628660467
997.628660467

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

Totals 371,997,955.29 927.768383595 20.061689840 5.234438126 907.706693513
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Pool Level Data  
Distribution Date
Cut-off Date
Record Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Begin
End

 
12/26/06
04/01/06
11/30/06
12/22/06
11/01/06
12/01/06

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

1,749
371,997,955.29

7.04867%
6.77415%

360
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Current Mortgage Loan Details

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

1,638
34

1,604

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

345,127,941.69
105,247.09

7,357,660.60
0.00

337,665,034.00

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

7.04382%
6.77036%
7.04275%
6.76897%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

353
352
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

50 3.11721% 11,278,659.62 3.34019%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

11 0.68579% 2,825,431.99 0.83676%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

8 0.49875% 2,103,191.33 0.62286%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

3 0.18703% 1,308,958.24 0.38765%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

1 0.06234% 121,800.00 0.03607%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

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

Group I  
6,359,381.56
4,527,179.30
3,649,788.30
2,564,744.88

595,281.09
1,116,824.06

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

2,894,338.34
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

2,020,130.20
5,720.03

71,901.65
4,159.98

0.00
1,949,788.60

Principal

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

105,247.09
7,209,710.02

147,950.58
0.00
0.00
0.00
0.00

7,462,907.69

Total Available Funds 9,412,696.29

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
Prepayment Charges Collected
Prefunded Amounts Required
Capitalized Interest
Transfer from Corridor Reserve Fund
Other Amounts Required by PSA
Total Deposits

9,412,696.29
0.00
0.00
0.00
0.00
0.00

9,412,696.29

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

2,588.46
0.00

9,410,107.90
9,412,696.36

Ending Balance 0.00

Fees of the Trust

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

71,901.65
66,181.62

2,588.46
4,159.98

72,930.06
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Servicer Advances

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

4,535.46
104,321.85

0.00
0.00

108,857.31

Mortgage Prepayment Details

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

7,209,710.02
0.00

5,720.03
5,720.03

0.00
22.79221%

2.13251%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00
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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

95,557.01
22.09

2,810.26
0.00
0.00

92,724.66

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

345,032,384.68
105,225.00

7,354,850.34
0.00
0.00

337,572,309.34
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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

93.79808%
100.00000%

93.32908%
100.00000%

6.67092%
0.00000%

Principal Distribution Amounts

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

7,453,055.86
7,019.47
2,832.35

7,462,907.69

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

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

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
348,933,456.00

93.799832%

10,788,000.00
2.900016%

4,092,000.00
1.100006%

2,976,000.00
0.800004%

2,046,000.00
0.550003%

1,674,000.00
0.450002%

1,488,499.29
0.400136%

314,655,228.47
93.185612%

10,762,417.99
3.187306%

4,082,296.48
1.208978%

2,968,942.89
0.879257%

2,041,148.24
0.604489%

1,670,030.38
0.494582%

1,484,969.55
0.439776%
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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
1,500,000.00
1,600,000.00
1,700,000.00
1,800,000.00
1,900,000.00

>

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

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

0
152
684
483
236
39
8
2
0
0
0
0
0
0
0
0
0
0
0
0
0
0

0.000
9.476

42.643
30.112
14.713
2.431
0.499
0.125
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
12,266,907.88

103,883,353.72
118,018,901.67

81,662,364.92
16,293,821.32

4,277,739.51
1,261,944.98

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
3.633

30.765
34.951
24.184

4.825
1.267
0.374
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1604 100.000 337,665,034.00 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

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

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

0
0
0
0

974
602
22
3
3
0
0
0
0
0
0
0
0

0.000
0.000
0.000
0.000

60.723
37.531
1.372
0.187
0.187
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
0.00
0.00
0.00

212,189,996.75
120,265,088.37

4,175,409.79
521,059.09
513,480.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
0.000
0.000
0.000

62.840
35.617

1.237
0.154
0.152
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1604 100.000 337,665,034.00 100.000
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Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
8

1596
0

0.000
0.000
0.499

99.501
0.000

0.00
0.00

939,650.99
336,725,383.01

0.00

0.000
0.000
0.278

99.722
0.000

Wgt Ave / Total: 1604 100.000 337,665,034.00 100.000


