T - TeBANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

CWALT, Inc.

Distribution Date:  01/25/07

Officer:  Matthew Sabino .
Ao (2:12-815\7\/6093 Alternative Loan Trust 2006-21CB
ssoclate: Corrie Wagner .-
212-815-8357 Mortgage Pass-Through Certificates
Certificateholder Monthly Distribution Summary
Certificate Pass Current Cumulative
Class Rate Beginning Through Principal Interest Total Realized Ending Realized
Class Cusip Description Type Balance Rate (%) Distribution Distribution Distribution Losses Balance Losses

Al 02147GAA2 Senior Fix-30/360 162,384,227.90 6.000000 1,069,894.60 811,921.14 1,881,815.74 0.00 161,314,333.30 0.00

A2 02147GABO Strip10 Var-30/360 40,194,000.00 0.950000 0.00 31,820.25 31,820.25 0.00 40,194,000.00 0.00

A3 02147GAC8 Senior Fix-30/360 12,505,000.00 6.000000 0.00 62,525.00 62,525.00 0.00 12,505,000.00 0.00

A4 02147GAD6 Senior Fix-30/360 100,000,000.00 6.000000 0.00 529,115.00 529,115.00 0.00 100,000,000.00 0.00

A5 02147GAE4 Senior Var-30/360 154,383,405.95 5.750000 5,123,237.89 739,753.82 5,862,991.71 0.00 149,260,168.06 0.00

A6 02147GAF1 Strip10 Var-30/360 154,383,405.95 0.250000 0.00 32,163.21 32,163.21 0.00 149,260,168.06 0.00

A7 02147GAG9 Senior Var-30/360 40,194,000.00 6.050000 0.00 202,644.75 202,644.75 0.00 40,194,000.00 0.00

A8 02147GAH7 Strip PO Var-30/360 6,699,000.00 0.000000 0.00 0.00 0.00 0.00 6,699,000.00 0.00

X 02147GAJ3 Strip10 Var-30/360 422,489,012.11 0.386481 0.00 136,069.91 136,069.91 0.00 416,930,102.69 0.00

PO 02147GAKO Strip PO Var-30/360 72,866.28 0.000000 4,187.68 0.00 4,187.68 0.00 68,678.60 0.00

AR 02147GAL8 Senior Fix-30/360 0.00 6.000000 0.00 0.00 0.00 0.00 0.00 0.00

M1 02147GAM6 Mezzanine Fix-30/360 11,242,138.64 6.000000 6,623.10 56,210.69 62,833.79 0.00 11,235,515.54 0.00

M2 02147GAT1 Mezzanine Fix-30/360 4,183,306.66 6.000000 2,464.52 20,916.53 23,381.05 0.00 4,180,842.14 0.00

B1 02147GAN4 Junior Fix-30/360 1,829,698.65 6.000000 1,077.93 9,148.49 10,226.43 0.00 1,828,620.72 0.00

B2 02147GAP9 Junior Fix-30/360 1,307,781.34 6.000000 770.46 6,538.91 7,309.36 0.00 1,307,010.89 0.00

B3 02147GAQ7 Junior Fix-30/360 1,829,698.65 6.000000 1,077.93 9,148.49 10,226.43 0.00 1,828,620.72 0.00

B4 02147GARS Junior Fix-30/360 1,307,781.34 6.000000 770.46 6,538.91 7,309.36 0.00 1,307,010.89 0.00

B5 02147GAS3 Junior Fix-30/360 1,307,490.96 6.000000 770.11 6,537.45 7,307.57 40.17 1,306,680.68 40.19

Totals 499,546,396.37 6,210,874.68 2,661,052.55 8,871,927.24 40.17 493,335,481.54 40.19
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Distribution Date:  01/25/07

- The BANK
of NEW YORK

101 Barcll<ay Street, 4 West
New York, NY 10286
CWALT, Inc.

Officer:  Matthew Sabino .
Ao (2:12-815\7\/6093 Alternative Loan Trust 2006-21CB
ssoclate: Corrie Wagner .-
212-815-8357 Mortgage Pass-Through Certificates
Principal Distribution Detail
Original Beginning Scheduled Unscheduled Net Current Ending Ending
Certificate Certificate Principal Principal Principal Deferred Realized Certificate Certificate
Class Cusip Balance Balance Distribution Adjustments Distribution Interest Losses Balance Factor
Al 02147GAA2 167,378,000.00 162,384,227.90 1,069,894.60 0.00 1,069,894.60 0.00 0.00 161,314,333.30 0.96377261827
A2 02147GABO 40,194,000.00 40,194,000.00 0.00 0.00 0.00 0.00 0.00 40,194,000.00 1.00000000000
A3 02147GAC8 12,505,000.00 12,505,000.00 0.00 0.00 0.00 0.00 0.00 12,505,000.00 1.00000000000
A4 02147GAD6 100,000,000.00 100,000,000.00 0.00 0.00 0.00 0.00 0.00 100,000,000.00 1.00000000000
A5 02147GAE4 174,743,000.00 154,383,405.95 5,123,237.89 0.00 5,123,237.89 0.00 0.00 149,260,168.06 0.85416965522
A6 02147GAF1 174,743,000.00 154,383,405.95 0.00 0.00 0.00 0.00 0.00 149,260,168.06 0.85416965522
A7 02147GAG9 40,194,000.00 40,194,000.00 0.00 0.00 0.00 0.00 0.00 40,194,000.00 1.00000000000
A8 02147GAH7 6,699,000.00 6,699,000.00 0.00 0.00 0.00 0.00 0.00 6,699,000.00 1.00000000000
X 02147GAJ3 445,822,216.00 422,489,012.11 0.00 0.00 0.00 0.00 0.00 416,930,102.69 0.93519364385
PO 02147GAKO 380,756.95 372,866.28 4,187.68 0.00 4,187.68 0.00 0.00 368,678.60 0.96827806577
AR 02147GALS8 100.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00000000000
M1 02147GAM6 11,287,000.00 11,242,138.64 6,623.10 0.00 6,623.10 0.00 0.00 11,235,515.54 0.99543860584
M2 02147GAT1 4,200,000.00 4,183,306.66 2,464.52 0.00 2,464.52 0.00 0.00 4,180,842.14 0.99543860584
B1 02147GAN4 1,837,000.00 1,829,698.65 1,077.93 0.00 1,077.93 0.00 0.00 1,828,620.72 0.99543860584
B2 02147GAP9 1,313,000.00 1,307,781.34 770.46 0.00 770.46 0.00 0.00 1,307,010.89 0.99543860584
B3 02147GAQ7 1,837,000.00 1,829,698.65 1,077.93 0.00 1,077.93 0.00 0.00 1,828,620.72 0.99543860584
B4 02147GARS 1,313,000.00 1,307,781.34 770.46 0.00 770.46 0.00 0.00 1,307,010.89 0.99543860584
B5 02147GAS3 1,312,708.46 1,307,490.96 770.11 0.00 770.11 0.00 40.17 1,306,680.68 0.99540813449
Totals 524,999,565.41 499,546,396.37 6,210,874.68 0.00 6,210,874.68 0.00 40.17 493,335,481.54
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

CWALT, Inc.

Distribution Date:  01/25/07

Officer:  Matthew Sabino .
Ao (2:12-815\7\/6093 Alternative Loan Trust 2006-21CB
ssoclate: Corrie Wagner .-
212-815-8357 Mortgage Pass-Through Certificates
Interest Distribution Detail
Beginning Pass Total Net Yield Yield
Certificate Through Effective Current Deferred Interest Interest Interest Supplemental Supplemental
Class Balance Rate (%) Coupon (%) Interest Interest Due Shortfall Paid Paid After Distr
Al 162,384,227.90 6.000000 6.000000 811,921.14 0.00 811,921.14 0.00 811,921.14 0.00 0.00
A2 40,194,000.00 0.950000 0.950000 31,820.25 0.00 31,820.25 0.00 31,820.25 0.00 0.00
A3 12,505,000.00 6.000000 6.000000 62,525.00 0.00 62,525.00 0.00 62,525.00 0.00 0.00
A4 100,000,000.00 6.000000 6.349380 500,000.00 0.00 500,000.00 0.00 529,115.00 29,115.00 0.00
A5 154,383,405.95 5.750000 5.750000 739,753.82 0.00 739,753.82 0.00 739,753.82 0.00 0.00
A6 154,383,405.95 0.250000 0.250000 32,163.21 0.00 32,163.21 0.00 32,163.21 0.00 0.00
A7 40,194,000.00 6.050000 6.050000 202,644.75 0.00 202,644.75 0.00 202,644.75 0.00 0.00
A8 6,699,000.00 0.000000 0.000000 0.00 0.00 0.00 0.00 0.00 0.00 0.00
X 422,489,012.11 0.386481 0.386481 136,069.91 0.00 136,069.91 0.00 136,069.91 0.00 0.00
PO 372,866.28 0.000000 0.000000 0.00 0.00 0.00 0.00 0.00 0.00 0.00
AR 0.00 6.000000 0.000000 0.00 0.00 0.00 0.00 0.00 0.00 0.00
M1 11,242,138.64 6.000000 6.000000 56,210.69 0.00 56,210.69 0.00 56,210.69 0.00 0.00
M2 4,183,306.66 6.000000 6.000000 20,916.53 0.00 20,916.53 0.00 20,916.53 0.00 0.00
B1 1,829,698.65 6.000000 6.000000 9,148.49 0.00 9,148.49 0.00 9,148.49 0.00 0.00
B2 1,307,781.34 6.000000 6.000000 6,538.91 0.00 6,538.91 0.00 6,538.91 0.00 0.00
B3 1,829,698.65 6.000000 6.000000 9,148.49 0.00 9,148.49 0.00 9,148.49 0.00 0.00
B4 1,307,781.34 6.000000 6.000000 6,538.91 0.00 6,538.91 0.00 6,538.91 0.00 0.00
B5 1,307,490.96 6.000000 6.000000 6,537.45 0.00 6,537.45 0.00 6,537.45 0.00 0.00
Totals 499,546,396.37 2,631,937.55 0.00 2,631,937.55 0.00 2,661,052.55 29,115.00 0.00
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Distribution Date:  01/25/07

- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

Officer:  Matthew Sabino CWALT, Inc.

Ao (2:12-815\7\/6093 Alternative Loan Trust 2006-21CB
ssoclate: Corrie Wagner ‘s
212-815-8357 Mortgage Pass-Through Certificates
Current Payment Information
Factors per $1,000
Original Beginning Ending Pass
Certificate Certificate Principal Interest Certificate Through
Class Cusip Balance Balance Distribution Distribution Balance Rate (%)

Al 02147GAA2 167,378,000.00 970.164704441 6.392086176 4.850823522 963.772618265 6.000000
A2 02147GABO 40,194,000.00 1,000.000000000 0.000000000 0.791666667 1,000.000000000 0.950000
A3 02147GAC8 12,505,000.00 1,000.000000000 0.000000000 5.000000000 1,000.000000000 6.000000
A4 02147GAD6 100,000,000.00 1,000.000000000 0.000000000 5.291150000 1,000.000000000 6.000000
A5 02147GAE4 174,743,000.00 883.488356893 29.318701672 4.233381710 854.169655221 5.750000
A6 02147GAF1 174,743,000.00 883.488356893 0.000000000 0.184060074 854.169655221 0.250000
A7 02147GAG9 40,194,000.00 1,000.000000000 0.000000000 5.041666667 1,000.000000000 6.050000
A8 02147GAH7 6,699,000.00 1,000.000000000 0.000000000 0.000000000 1,000.000000000 0.000000

X 02147GAJ3 445,822,216.00 947.662536651 0.000000000 0.305211156 935.193643849 0.386481
PO 02147GAKO 380,756.95 979.276355787 10.998290020 0.000000000 968.278065767 0.000000
AR 02147GALS8 100.00 0.000000000 0.000000000 0.000000000 0.000000000 6.000000
M1 02147GAM6 11,287,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
M2 02147GAT1 4,200,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
Bl 02147GAN4 1,837,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
B2 02147GAP9 1,313,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
B3 02147GAQ7 1,837,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
B4 02147GAR5 1,313,000.00 996.025395856 0.586790019 4.980126979 995.438605837 6.000000
B5 02147GAS3 1,312,708.46 996.025395856 0.586657476 4.980126979 995.408134486 6.000000

Totals 524,999,565.41 951.517733124 11.830247279 5.068675720 939.687409369
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

Officer: ~ Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

Pool L evel Data

Distribution Date

Cut-off Date

Record Date

Determination Date

Accrual Period 30/360 Begin
End

Number of Daysin 30/360 Accrual Period

One-Month Libor
Class 1A4 Corridor Index Rate

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Group |

5.35000%
5.34938%

01/25/07
05/01/06
12/29/06
01/22/07
12/01/06
01/01/07

30

Collateral Detail

Original Mortgage L oan 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

Current Mortgage L oan Details

Beginning Aggregate L oan Count

Loans Paid Off or otherwise removed pursuant to the PSA

Ending Aggregate L oan Count

Beginning Pool Stated Principal Balance
Scheduled Principal

Unscheduled Principal

Realized Principal Losses

Ending Pool Stated Principal Balance

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

Beginning Weighted Average Remaining Term to Maturity

Ending Weighted Average Remaining Term to Maturity

2,551
524,999,565.41
6.58785%
6.32522%

360

2,452
26
2,426

499,546,396.39
294,383.94
5,916,530.90
0.00

493,335,481.55
6.58520%
6.32239%

6.58476%
6.32191%

353
352
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

Officer:  Matthew Sabino

CWALT, Inc.

212-815-6093 Alternative Loan Trust 2006-21CB

Associate: Corrie Wagner

212-815-8357 Mortgage Pass-Through Certificates

Delinquency Information

Delinquency Information

30-59 Days 60-89 Days 90+ Days
L oan Count L oan Count % Balance Balance % L oan Count L oan Count % Balance Balance % L oan Count L oan Count % Balance Balance %
Group 1 23 0.94806% 4,491,411.76 0.91042% 5 0.20610% 881,052.24 0.17859% 4 0.16488% 901,049.65 0.18264%
Foreclosure Bankruptcy REO
L oan Count L oan Count % Balance Balance % L oan Count L oan Count % Balance Balance % L oan Count L oan Count % Balance Balance %
Group 1 4 0.16488% 1,083,698.45 0.21967% 0 0.00000% 0.00 0.00000% 1 0.04122% 280,320.38 0.05682%

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

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

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

Group |
3,146,120.72
3,251,358.13
2,666,499.84
2,253,495.21
2,881,180.13
1,311,751.35

1,474,830.67
YES
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286
Officer:  Matthew Sabino CWALT, Inc.

212-815-6093 Alternative Loan Trust 2006-21CB

Associate: Corrie Wagner

212-815-8357 Mortgage Pass-Through Certificates

Available Funds

Interest

Scheduled Interest Collected 2,734,478.06
Plus: Compensating I nterest 6,863.92
Less: Master Servicer Fee 104,072.17
Less: Mortgage Loan Premiums 1,585.83
Less: Excess Master Servicing Fee 0.00
Less: Net Interest Shortfall 0.00
Total Interest Available 2,635,683.99
Principal

Scheduled Principal 294,383.94
Paid in Full Principal 5,744,175.65
Curtailment Principal 172,355.25
Liquidation Principal 0.00
Repurchased Principal 0.00
Substitution Adjustment Principal 0.00
Unanticipated Principal Recoveries -40.00
Total Principal Available 6,210,874.84
Total Available Funds 8,846,558.83

Net Interest Shortfalls

Net Prepayment Interest Shortfalls 0.00
Relief Act Reduction Shortfalls 0.00
Total Net Interest Shortfalls 0.00
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"B The BANK
o NEW YORK

101 Barclay Street, 4 West
New York, NY 10286
Officer:  Matthew Sabino CWALT, Inc.

212-815-6093 Alternative Loan Trust 2006-21CB

Associate: Corrie Wagner

212-815-8357 Mortgage Pass-Through Certificates

Distribution Account

Beginning Balance 0.00
Deposits Available Funds 8,846,558.83
Prepayment Charges Collected 0.00
Prefunded Amounts Required 0.00
Capitalized Interest 0.00
Transfer from Corridor Reserve Fund 29,115.00
Other Amounts Required by PSA 0.00
Total Deposits 8,875,673.83
Withdrawals ~ Tothe Trustee, the Trustee Fee 3,746.60
Tothe Bond Insureer, if any, the Bond Insurance Premium 0.00
To the Counterparty, Excess Corridor Amount 0.00
Payments of Principal & Interest to the Classes 8,871,927.23
Total Withdrawals 8,875,673.83
Ending Balance 0.00
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- The BANK
of NEW YORK

101 Barclay Street, 4 West

New York, NY 10286

Officer:  Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Corridor Reserve Fund

Beginning Balance 0.00
Deposit 29,115.00
Withdrawal 29,115.00
Ending Balance 0.00
Yield Supplemental Amounts
ClassA4 Y SA Carryforward from Prior Periods 0.00
Class A4 Y SA Current Period 29,166.67
ClassA4 Y SA Paid 29,115.00
Class A4 Y SA Remaining 51.67
Class A5 Y SA Carryforward from Prior Periods 0.00
ClassA5 Y SA Current Period 0.00
Class A5 Y SA Paid 0.00
Class A5 Y SA Remaining 00
Cap & Corridor Contract Amounts
Class A4 Contract Proceeds Carryforward from Prior Periods 0.00
Class A4 Contract Proceeds from Current Period 29,115.00
Class A4 Contract Proceeds Remaining for Future Periods 0.00
Class A5 Contract Proceeds Carryforward from Prior Periods 0.00
Class A5 Contract Proceeds from Current Period 0.00
Class A5 Contract Proceeds Remaining for Future Periods 0.00
Amount Released to Counterparty 0.00

Page 5



- The BANK
of NEW YORK

101 Barclay Street, 4 West

New York, NY 10286

Officer:  Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Fees of the Trust

Gross Master Servicing Fee 104,072.17
Net Master Servicing Fee 97,208.25
Trustee Fee 3,746.60
Lpmi 1,585.83
Total Net Loan Fees 102,540.67
Servicer Advances
Principal Advances 5,191.51
Interest Advances 42,161.46
Reimbursement for Principal & Interest Advances 0.00
Reimbursement for Nonrecoverable Advances 0.00
Total Advances 47,352.97
Mortgage Prepayment Details
Principal Balance of Loans Paid in Full 5,744,175.65
Prepayment Interest Excess 0.00
Prepayment Interest Shortfall 6,863.92
Compensating I nterest 6,863.92
Net Prepayment Interest Shortfall 0.00
CPR % 13.32969%
SMM % 1.18508%
Loan Substitution
Aggregate Stated of Principal Balances Removed 0.00
Aggregate Stated of Principal Balance Added 0.00
Aggregate Principal Substitution Shortfall Amount 0.00
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L~ TheBANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

Officer:  Matthew Sabino CWALT, Inc.

Associate %ﬁﬁggwﬁa Alternative Loan Trust 2006-21CB
Z2815.8%7 Mortgage Pass-Through Certificates

Senior Principal Distribution Amounts

PO Principal Amounts

Beginning PO Balance 372,866.29
PO Scheduled Principal 305.05
PO Prepayments & Recoveries 3,882.63
PO Liquidation Principal 0.00
PO Principal Loss 0.00
Ending PO Balance 368,678.61

NON-PO Principal Amounts

Beginning Non-PO Balance 499,173,530.10
Non-PO Scheduled Principal 294,078.89
Non-PO Prepayments & Recoveries 5,912,648.27
Non-PO Liquidation Principal 0.00
Non-PO Principal Loss 0.00
Ending Non-PO Balance 492,966,802.94
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- The BANK
of NEW YORK

101 Barclay Street, 4 West

New York, NY 10286

Officer:  Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Principal Distribution Amounts

Senior and Subor dinate Per centages

Senior Percentage Original

95.59686%

Senior Prepayment Percentage Original 100.00000%
Senior Percentage 95.39080%
Senior Prepayment Percentage 100.00000%
Subordinate Percentages 4.60920%
Subordinate Prepayment Percentage 0.00000%
Principal Distribution Amounts
Senior Principal Distribution Amount 6,193,132.49
Subordinate Principal Distribution Amount 13,554.68
PO Principal Distribution Amount 4,187.68
Total Principal Distribution Amount 6,210,874.84
NAS Principal Distribution Amount
Shift Percentage 0.00000%
Priority Percentage 29.82156%
0.00

Priority Amount
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- The BANK
of NEW YORK

101 Barclay Street, 4 West

New York, NY 10286

Officer:  Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Realized Loss Detail

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

Loan 1D

Group|

0.00
40.00
0.00
0.00
-40.00
YES

Liquidation Balance Liguidation Proceeds Realized L 0ss

N/A
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286

Officer: ~ Matthew Sabino
212-815-6093

Associate: Corrie Wagner
212-815-8357

CWALT, Inc.
Alternative Loan Trust 2006-21CB
Mortgage Pass-Through Certificates

Credit Enhancements

Subordination

Credit Support
ClassA
Class A Percentage

ClassM1
Class M1 Percentage

ClassM2
Class M2 Percentage

ClassB1
Class B1 Percentage

ClassB2
Class B2 Percentage

ClassB3
Class B3 Percentage

ClassB4
Class B4 Percentage

ClassB5
Class B5 Percentage

Page 10

Original
501,899,856.95
95.600052%

11,287,000.00
2.149907%

4,200,000.00
0.800001%

1,837,000.00
0.349905%

1,313,000.00
0.250095%

1,837,000.00
0.349905%

1,313,000.00
0.250095%

1,312,708.46
0.250040%

Current
470,341,179.97
95.339013%

11,235,515.54
2.277459%

4,180,842.14
0.847464%

1,828,620.72
0.370665%

1,307,010.89
0.264933%

1,828,620.72
0.370665%

1,307,010.89
0.264933%

1,306,680.68
0.264867%
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- The BANK
of NEW YORK

101 Barclay Street, 4 West
New York, NY 10286
Officer:  Matthew Sabino CWALT, Inc.

212-815-6093 Alternative Loan Trust 2006-21CB

Associate: Corrie Wagner

212-815-8357 Mortgage Pass-Through Certificates

Number Per cent Principal Per cent
Update Face of Iltems of Iltems Balance of Balance

<= 0.00 0 0.000 0.00 0.000

0.00 - 25,000.00 3 0.124 58,445.46 0.012
25,000.00 - 50,000.00 16 0.660 678,943.27 0.138
50,000.00 - 75,000.00 98 4.040 6,368,292.64 1.291
75,000.00 - 100,000.00 204 8.409 18,103,174.05 3.670
100,000.00 - 125,000.00 289 11.913 32,627,732.32 6.614
125,000.00 - 150,000.00 277 11.418 38,302,465.30 7.764
150,000.00 - 175,000.00 254 10.470 41,174,437.32 8.346
175,000.00 - 200,000.00 230 9.481 43,363,470.53 8.790
200,000.00 - 225,000.00 184 7.585 39,091,575.67 7.924
225,000.00 - 250,000.00 154 6.348 36,514,091.84 7.401
250,000.00 - 275,000.00 150 6.183 39,344,090.91 7.975
275,000.00 - 300,000.00 135 5.565 38,966,615.89 7.899
300,000.00 - 325,000.00 86 3.545 26,993,928.69 5.472
325,000.00 - 350,000.00 98 4.040 33,043,837.92 6.698
350,000.00 - 375,000.00 83 3.421 30,133,444.79 6.108
375,000.00 - 400,000.00 75 3.092 29,079,964.14 5.895
400,000.00 - 425,000.00 67 2.762 27,573,416.81 5.589
425,000.00 - 450,000.00 5 0.206 2,210,404.04 0.448
450,000.00 - 475,000.00 1 0.041 460,661.03 0.093
475,000.00 - 500,000.00 6 0.247 2,941,866.61 0.596
500,000.00 - 525,000.00 4 0.165 2,045,209.90 0.415
525,000.00 - 550,000.00 0 0.000 0.00 0.000
550,000.00 - 575,000.00 2 0.082 1,124,918.48 0.228
575,000.00 - 600,000.00 0 0.000 0.00 0.000
600,000.00 - 625,000.00 3 0.124 1,851,434.20 0.375
625,000.00 - 650,000.00 1 0.041 625,500.00 0.127
650,000.00 - 675,000.00 1 0.041 657,559.74 0.133
675,000.00 - 700,000.00 0 0.000 0.00 0.000
700,000.00 - 725,000.00 0 0.000 0.00 0.000
725,000.00 - 750,000.00 0 0.000 0.00 0.000
750,000.00 - 775,000.00 0 0.000 0.00 0.000
775,000.00 - 800,000.00 0 0.000 0.00 0.000
> 800,000.00 0 0.000 0.00 0.000
Wgt Ave/ Total: 2426 100.000 493,335,481.55 100.000

Number Per cent Principal Per cent

I ssuance Coupon of [tems of ltems Balance of Balance

<= 5.0 0 0.000 0.00 0.000
50 - 55 0 0.000 0.00 0.000
55 - 6.0 6 0.247 1,264,125.88 0.256
6.0 - 6.5 1093 45.054 230,641,685.93 46.751
65 - 70 1325 54.617 260,858,199.41 52.876
70 - 75 2 0.082 571,470.33 0.116
75 - 80 0 0.000 0.00 0.000
80 - 85 0 0.000 0.00 0.000
85 - 9.0 0 0.000 0.00 0.000
9.0 - 95 0 0.000 0.00 0.000
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Number Per cent Principal Per cent
I ssuance Coupon of [tems of ltems Balance of Balance
95 - 10.0 0 0.000 0.00 0.000
10.0 - 105 0 0.000 0.00 0.000
10.5 - 11.0 0 0.000 0.00 0.000
11.0 - 11.5 0 0.000 0.00 0.000
115 - 12.0 0 0.000 0.00 0.000
12.0 - 125 0 0.000 0.00 0.000
> 12.5 0 0.000 0.00 0.000
Wagt Ave/ Total: 2426 100.000 493,335,481.55 100.000

L ocation Number Per cent Principal Per cent

of Items of Items Balance of Balance

CA 358 14.757 97,702,471.22 19.804

FL 248 10.223 50,860,493.07 10.310

AZ 120 4.946 22,925,454.77 4.647

VA 51 2.102 10,304,083.34 2.089

WA 108 4.452 23,428,386.36 4.749

CO 109 4.493 21,339,596.47 4.326

Others 1432 59.027 266,774,996.32 54.076

Wagt Ave/ Total: 2426 100.000 493,335,481.55 100.000
Number Per cent Principal Per cent
Update Term of [tems of Items Balance of Balance
<= 120 0 0.000 0.00 0.000
120 - 180 0 0.000 0.00 0.000
180 - 300 0 0.000 0.00 0.000
300 - 360 2426 100.000 493,335,481.55 100.000
> 360 0 0.000 0.00 0.000
Wagt Ave/ Total: 2426 100.000 493,335,481.55 100.000
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