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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9
A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
X

PO
AR

 
 

   Cusip   

02147WAA7
02147WAB5
02147WAC3
02147WAD1
02147WAE9
02147WAF6
02147WAG4
02147WAH2
02147WAJ8
02147WAK5
02147WAL3
02147WAM1
02147WAN9
02147WAP4
02147WAQ2
02147WAR0
02147WAS8
02147WAT6
02147WAU3
02147WAV1
02147WAW9
02147WAX7
02147WAY5
02147WAZ2

 
Class

Description

Senior
Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior

Strip IO
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip IO
Strip PO
Senior

Certificate
Rate
Type

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

 
   Beginning   

Balance

51,719,028.66
66,922,101.28
14,290,888.26

912,184.36
47,742,500.00
5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00
4,972,000.00
1,038,461.54

47,742,500.00
47,742,500.00
1,623,257.76
4,999,898.34

102,737.83
48,232,939.34
59,998,780.12
6,867,860.36

14,558,184.01
14,558,184.01

376,757,145.00
14,852.59

0.00

Pass
    Through    

Rate (%)

6.050000
0.450000
6.050000
6.050000
6.000000
6.250000
6.500000
6.250000
6.500000
6.500000
6.500000
5.650000
1.350000
6.500000
6.000000
6.500000
6.250000
6.500000
6.500000
5.700000
1.800000
0.308112
0.000000
6.500000

 
Principal

Distribution

6,505,050.31
0.00

1,797,461.20
114,731.57

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

20.66
0.00

199.33
247.96
28.38
60.16
0.00
0.00

3,390.19
0.00

 
Interest

Distribution

260,750.10
25,095.79
72,049.89
4,598.93

238,712.50
26,041.67
27,083.33

114,583.33
123,223.75
26,931.67
5,625.00

224,787.60
53,710.31

0.00
24,999.49

0.00
251,213.23
324,993.39
37,200.91
69,151.37
21,837.28
96,736.13

0.00
0.00

 
Total

Distribution

6,765,800.42
25,095.79

1,869,511.09
119,330.50
238,712.50

26,041.67
27,083.33

114,583.33
123,223.75

26,931.67
5,625.00

224,787.60
53,710.31

0.00
25,020.15

0.00
251,412.56
325,241.35

37,229.29
69,211.54
21,837.28
96,736.13

3,390.19
0.00

Current
Realized
Losses

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
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

45,213,978.35
58,504,858.20
12,493,427.06

797,452.79
47,742,500.00

5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00

4,972,000.00
1,038,461.54

47,742,500.00
47,742,500.00

1,632,050.41
4,999,877.68

103,294.33
48,232,740.01
59,998,532.16

6,867,831.98
14,558,123.84
14,558,123.84

368,743,741.41
11,462.41

0.00

Cumulative
Realized
Losses

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
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
B1
B2
B3
B4
B5

02147WBA6
02147WBB4
02147WBC2
02147WBD0
02147WBE8
02147WBF5
02147WBG3
02147WBH1
02147WBJ7

Mezzanine
Mezzanine
Mezzanine
Mezzanine

Junior
Junior
Junior
Junior
Junior

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

7,180,040.78
1,595,564.62
2,991,683.66
1,595,564.62
1,396,119.04
1,196,673.46
1,795,010.19
1,396,119.04
1,197,322.92

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

4,151.54
922.56

1,729.81
922.56
807.24
691.92

1,037.88
807.24
692.29

38,891.89
8,642.64

16,204.95
8,642.64
7,562.31
6,481.98
9,722.97
7,562.31
6,485.50

43,043.42
9,565.21

17,934.76
9,565.21
8,369.55
7,173.90

10,760.86
8,369.55
7,177.79

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.01

7,175,889.24
1,594,642.05
2,989,953.85
1,594,642.05
1,395,311.80
1,195,981.54
1,793,972.31
1,395,311.80
1,196,630.62

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.07

Totals 378,870,709.96 8,432,952.80 2,139,522.86 10,572,475.70 0.01 370,447,106.28 0.07



101 Barclay Street, 8 West
New York, NY 10286
Officer: Matthew Sabino

212-815-6093
Associate: Steve Chrysanthis

212-815-8318

CWALT, Inc.
Alternative Loan Trust 2006-26CB

Mortgage Pass-Through Certificates, Series 2006-26CB

Distribution Date: 01/25/07  

Page 2

Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9
A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
X

PO
AR

 
 

Cusip

02147WAA7
02147WAB5
02147WAC3
02147WAD1
02147WAE9
02147WAF6
02147WAG4
02147WAH2
02147WAJ8
02147WAK5
02147WAL3
02147WAM1
02147WAN9
02147WAP4
02147WAQ2
02147WAR0
02147WAS8
02147WAT6
02147WAU3
02147WAV1
02147WAW9
02147WAX7
02147WAY5
02147WAZ2

Original
Certificate
Balance

68,037,600.00
88,037,600.00
18,800,000.00

1,200,000.00
47,742,500.00

5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00

4,972,000.00
1,038,460.00

47,742,500.00
47,742,500.00

1,580,000.00
5,000,000.00

100,000.00
48,233,920.00
60,000,000.00

6,868,000.00
14,558,480.00
14,558,480.00

397,868,818.00
14,961.00

100.00

Beginning
Certificate
Balance

51,719,028.66
66,922,101.28
14,290,888.26

912,184.36
47,742,500.00

5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00

4,972,000.00
1,038,461.54

47,742,500.00
47,742,500.00

1,623,257.76
4,999,898.34

102,737.83
48,232,939.34
59,998,780.12

6,867,860.36
14,558,184.01
14,558,184.01

376,757,145.00
14,852.59

0.00

Scheduled
Principal

Distribution

6,505,050.31
0.00

1,797,461.20
114,731.57

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

20.66
0.00

199.33
247.96
28.38
60.16
0.00
0.00

3,390.19
0.00

 
Accretion
Principal

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

8,792.65
0.00

556.50
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

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
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

6,505,050.31
0.00

1,797,461.20
114,731.57

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

20.66
0.00

199.33
247.96

28.38
60.16

0.00
0.00

3,390.19
0.00

 
Deferred
Interest

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

8,792.65
0.00

556.50
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

45,213,978.35
58,504,858.20
12,493,427.06

797,452.79
47,742,500.00

5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00

4,972,000.00
1,038,461.54

47,742,500.00
47,742,500.00

1,632,050.41
4,999,877.68

103,294.33
48,232,740.01
59,998,532.16

6,867,831.98
14,558,123.84
14,558,123.84

368,743,741.41
11,462.41

0.00

Ending
Certificate

Factor

0.66454399260
0.66454399260
0.66454399260
0.66454399260
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000148148
1.00000000000
1.00000000000
1.03294329564
0.99997553602
1.03294329564
0.99997553602
0.99997553602
0.99997553602
0.99997553602
0.99997553602
0.92679728777
0.76615247654
0.00000000000

M1
M2
M3
M4
B1
B2
B3
B4
B5

02147WBA6
02147WBB4
02147WBC2
02147WBD0
02147WBE8
02147WBF5
02147WBG3
02147WBH1
02147WBJ7

7,200,000.00
1,600,000.00
3,000,000.00
1,600,000.00
1,400,000.00
1,200,000.00
1,800,000.00
1,400,000.00
1,200,651.26

7,180,040.78
1,595,564.62
2,991,683.66
1,595,564.62
1,396,119.04
1,196,673.46
1,795,010.19
1,396,119.04
1,197,322.92

4,151.54
922.56

1,729.81
922.56
807.24
691.92

1,037.88
807.24
692.29

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

4,151.54
922.56

1,729.81
922.56
807.24
691.92

1,037.88
807.24
692.29

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

7,175,889.24
1,594,642.05
2,989,953.85
1,594,642.05
1,395,311.80
1,195,981.54
1,793,972.31
1,395,311.80
1,196,630.62

0.99665128352
0.99665128352
0.99665128352
0.99665128352
0.99665128352
0.99665128352
0.99665128352
0.99665128352
0.99665128352

Totals 399,999,712.26 378,870,709.96 8,432,952.80 9,349.14 0.00 8,432,952.80 9,349.15 370,447,106.28
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9
A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
X

PO
AR

Beginning
Certificate
Balance

51,719,028.66
66,922,101.28
14,290,888.26

912,184.36
47,742,500.00
5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00
4,972,000.00
1,038,461.54

47,742,500.00
47,742,500.00
1,623,257.76
4,999,898.34

102,737.83
48,232,939.34
59,998,780.12
6,867,860.36

14,558,184.01
14,558,184.01

376,757,145.00
14,852.59

0.00

Pass
    Through    

Rate (%)

6.050000
0.450000
6.050000
6.050000
6.000000
6.250000
6.500000
6.250000
6.500000
6.500000
6.500000
5.650000
1.350000
6.500000
6.000000
6.500000
6.250000
6.500000
6.500000
5.700000
1.800000
0.308112
0.000000
6.500000

  
Effective 

Coupon (%)

6.050000
0.450000
6.050000
6.050000
6.000000
6.250000
6.500000
6.250000
6.500000
6.500000
6.500000
5.650000
1.350000
0.000000
6.000000
0.000000
6.250000
6.500000
6.500000
5.700000
1.800000
0.308112
0.000000
0.000000

 
Current
Interest

260,750.10
25,095.79
72,049.89
4,598.93

238,712.50
26,041.67
27,083.33

114,583.33
123,223.75
26,931.67
5,625.00

224,787.60
53,710.31

0.00
24,999.49

0.00
251,213.23
324,993.39
37,200.91
69,151.37
21,837.28
96,736.13

0.00
0.00

 
Deferred
Interest

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

8,792.65
0.00

556.50
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

260,750.10
25,095.79
72,049.89
4,598.93

238,712.50
26,041.67
27,083.33

114,583.33
123,223.75
26,931.67
5,625.00

224,787.60
53,710.31
8,792.65

24,999.49
556.50

251,213.23
324,993.39
37,200.91
69,151.37
21,837.28
96,736.13

0.00
0.00

Net
Interest
Shortfall

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
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

260,750.10
25,095.79
72,049.89

4,598.93
238,712.50

26,041.67
27,083.33

114,583.33
123,223.75

26,931.67
5,625.00

224,787.60
53,710.31

0.00
24,999.49

0.00
251,213.23
324,993.39

37,200.91
69,151.37
21,837.28
96,736.13

0.00
0.00

Yield
Supplemental

Paid

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
0.00
0.00
0.00
0.00
0.00
0.00

Yield
Supplemental

After Distr

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
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
B1
B2
B3
B4
B5

7,180,040.78
1,595,564.62
2,991,683.66
1,595,564.62
1,396,119.04
1,196,673.46
1,795,010.19
1,396,119.04
1,197,322.92

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

38,891.89
8,642.64

16,204.95
8,642.64
7,562.31
6,481.98
9,722.97
7,562.31
6,485.50

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

38,891.89
8,642.64

16,204.95
8,642.64
7,562.31
6,481.98
9,722.97
7,562.31
6,485.50

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

38,891.89
8,642.64

16,204.95
8,642.64
7,562.31
6,481.98
9,722.97
7,562.31
6,485.50

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 378,870,709.96 2,139,522.86 9,349.15 2,148,872.01 0.00 2,139,522.86 0.00 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
A7
A8
A9
A10
A11
A12
A13
A14
A15
A16
A17
A18
A19
A20
A21
X

PO
AR

 
 

Cusip

02147WAA7
02147WAB5
02147WAC3
02147WAD1
02147WAE9
02147WAF6
02147WAG4
02147WAH2
02147WAJ8
02147WAK5
02147WAL3
02147WAM1
02147WAN9
02147WAP4
02147WAQ2
02147WAR0
02147WAS8
02147WAT6
02147WAU3
02147WAV1
02147WAW9
02147WAX7
02147WAY5
02147WAZ2

Original
Certificate
Balance

68,037,600.00
88,037,600.00
18,800,000.00

1,200,000.00
47,742,500.00

5,000,000.00
5,000,000.00

22,000,000.00
22,749,000.00

4,972,000.00
1,038,460.00

47,742,500.00
47,742,500.00

1,580,000.00
5,000,000.00

100,000.00
48,233,920.00
60,000,000.00

6,868,000.00
14,558,480.00
14,558,480.00

397,868,818.00
14,961.00

100.00

Beginning
Certificate
Balance

760.153630705
760.153630705
760.153630705
760.153630705

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.001481484
1,000.000000000
1,000.000000000
1,027.378329685

999.979668611
1,027.378329685

999.979668611
999.979668611
999.979668611
999.979668611
999.979668611
946.938106117
992.754108580

0.000000000

 
Principal

Distribution

95.609638106
0.000000000

95.609638106
95.609638106
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.004132593
0.000000000
0.004132593
0.004132593
0.004132593
0.004132593
0.000000000
0.000000000

226.601632038
0.000000000

 
Interest

Distribution

3.832441221
0.285057612
3.832441221
3.832441221
5.000000000
5.208333333
5.416666667
5.208333333
5.416666667
5.416666667
5.416674691
4.708333333
1.125000000
0.000000000
4.999898343
0.000000000
5.208227441
5.416556538
5.416556538
4.749903426
1.499969503
0.243135740
0.000000000
0.000000000

Ending
Certificate
Balance

664.543992599
664.543992599
664.543992599
664.543992599

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.001481484
1,000.000000000
1,000.000000000
1,032.943295638

999.975536018
1,032.943295638

999.975536018
999.975536018
999.975536018
999.975536018
999.975536018
926.797287768
766.152476542

0.000000000

Pass
    Through    

Rate (%)

6.050000
0.450000
6.050000
6.050000
6.000000
6.250000
6.500000
6.250000
6.500000
6.500000
6.500000
5.650000
1.350000
6.500000
6.000000
6.500000
6.250000
6.500000
6.500000
5.700000
1.800000
0.308112
0.000000
6.500000

M1
M2
M3
M4
B1
B2
B3
B4
B5

02147WBA6
02147WBB4
02147WBC2
02147WBD0
02147WBE8
02147WBF5
02147WBG3
02147WBH1
02147WBJ7

7,200,000.00
1,600,000.00
3,000,000.00
1,600,000.00
1,400,000.00
1,200,000.00
1,800,000.00
1,400,000.00
1,200,651.26

997.227885865
997.227885865
997.227885865
997.227885865
997.227885865
997.227885865
997.227885865
997.227885865
997.227885865

0.576602349
0.576602349
0.576602349
0.576602349
0.576602349
0.576602349
0.576602349
0.576602349
0.576591974

5.401651048
5.401651048
5.401651048
5.401651048
5.401651048
5.401651048
5.401651048
5.401651048
5.401651048

996.651283516
996.651283516
996.651283516
996.651283516
996.651283516
996.651283516
996.651283516
996.651283516
996.651283515

6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000
6.500000

Totals 399,999,712.26 947.177456252 21.082397166 5.348810998 926.118431903
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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

 
01/25/07
07/01/06
12/29/06
01/20/07
12/01/06
01/01/07

30

  
One-Month Libor

Group I  
5.35000%

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

1,884
399,999,712.26

7.07093%
6.80807%

357

Current Mortgage Loan Details

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

1,801
31

1,770

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

378,870,709.96
219,078.93

8,204,524.75
0.00

370,447,106.28

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

7.06920%
6.80614%
7.06760%
6.80532%

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

352
351
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Delinquency Information

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

36 2.03390% 7,902,564.03 2.13325%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

8 0.45198% 1,861,993.57 0.50263%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

4 0.22599% 1,086,278.03 0.29323%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

3 0.16949% 606,811.69 0.16381%

Bankruptcy 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Loan Count

 
Loan 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  
3,555,083.29
2,588,667.28
2,374,445.24
1,690,800.15

0.00
0.00

60+ Delinquency Average
Passing Delinquency Stepdown Requirement

542,010.09
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
Less: Net Interest Shortfall
Total Interest Available

2,223,535.88
8,390.94

78,931.40
1,281.88

0.00
0.00

2,151,713.54

Principal

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

219,078.93
8,162,165.59

42,359.16
0.00
0.00
0.00
0.00

8,423,603.68

Total Available Funds 10,575,317.22

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

10,575,317.22
0.00
0.00
0.00
0.00
0.00

10,575,317.22

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

2,841.53
0.00

10,572,475.69
10,575,317.22

Ending Balance 0.00
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Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,000.00
0.00
0.00

1,000.00

Yield Supplemental Amounts

Class A4 YSA Carryforward from Prior Periods
Class A4 YSA Current Period
Class A4 YSA Paid
Class A4 YSA Remaining
Class A5 YSA Carryforward from Prior Periods
Class A5 YSA Current Period
Class A5 YSA Paid
Class A5 YSA Remaining

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Cap & Corridor Contract Amounts

Class A4 Contract Proceeds Carryforward from Prior Periods
Class A4 Contract Proceeds from Current Period
Class A4 Contract Proceeds Remaining for Future Periods
Class A5 Contract Proceeds Carryforward from Prior Periods
Class A5 Contract Proceeds from Current Period
Class A5 Contract Proceeds Remaining for Future Periods
Amount Released to Counterparty

0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Fees of the Trust

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

78,931.40
70,540.46

2,841.53
1,281.88

74,663.87

Servicer Advances

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

5,077.21
68,133.97

0.00
0.00

73,211.18

Mortgage Prepayment Details

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

8,162,165.59
0.00

8,390.94
8,390.94

0.00
23.11591%

2.16677%

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

14,852.65
22.50

3,367.68
0.00
0.00

11,462.46

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

378,855,857.31
219,056.43

8,201,157.07
0.00
0.00

370,435,643.82
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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

94.89964%
100.00000%

94.63012%
100.00000%

5.36988%
0.00000%

Principal Distribution Amounts

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

8,408,450.43
11,763.06

3,390.19
8,423,603.68

NAS Principal Distribution Amount

Shift Percentage
Priority Percentage
Priority Amount

0.00000%
15.76352%

0.00
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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 M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 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
379,599,061.00

94.899834%

7,200,000.00
1.800001%

1,600,000.00
0.400000%

3,000,000.00
0.750001%

1,600,000.00
0.400000%

1,400,000.00
0.350000%

1,200,000.00
0.300000%

1,800,000.00
0.450000%

1,400,000.00
0.350000%

1,200,651.26
0.300163%

350,114,771.02
94.511407%

7,175,889.24
1.937089%

1,594,642.05
0.430464%

2,989,953.85
0.807120%

1,594,642.05
0.430464%

1,395,311.80
0.376656%

1,195,981.54
0.322848%

1,793,972.31
0.484272%

1,395,311.80
0.376656%

1,196,630.62
0.323023%
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

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

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

0
0

19
47

108
171
191
207
225
167
127
101
105
63
55
63
55
44
6
3
4
2
0
1
0
0
4
0
1
1
0
0
0
0

0.000
0.000
1.073
2.655
6.102
9.661

10.791
11.695
12.712
9.435
7.175
5.706
5.932
3.559
3.107
3.559
3.107
2.486
0.339
0.169
0.226
0.113
0.000
0.056
0.000
0.000
0.226
0.000
0.056
0.056
0.000
0.000
0.000
0.000

0.00
0.00

806,364.44
3,002,479.56
9,932,988.79

19,540,267.03
26,459,154.55
33,675,318.13
42,316,150.65
35,537,180.39
30,183,760.80
26,411,305.19
30,312,470.47
19,782,875.48
18,770,718.02
22,745,760.70
21,383,157.21
18,130,246.64

2,604,727.50
1,381,728.61
1,973,940.91
1,017,926.34

0.00
554,776.64

0.00
0.00

2,538,602.44
0.00

676,135.68
709,070.11

0.00
0.00
0.00
0.00

0.000
0.000
0.218
0.811
2.681
5.275
7.142
9.090

11.423
9.593
8.148
7.130
8.183
5.340
5.067
6.140
5.772
4.894
0.703
0.373
0.533
0.275
0.000
0.150
0.000
0.000
0.685
0.000
0.183
0.191
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1770 100.000 370,447,106.28 100.000

 
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

-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0

0
0
0
0

979
755
34

0.000
0.000
0.000
0.000

55.311
42.655
1.921

0.00
0.00
0.00
0.00

211,849,626.38
151,230,080.19

7,058,404.52

0.000
0.000
0.000
0.000

57.188
40.824

1.905
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-

8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

2
0
0
0
0
0
0
0
0
0

0.113
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

308,995.19
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.083
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1770 100.000 370,447,106.28 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0

40
1730

0

0.000
0.000
2.260

97.740
0.000

0.00
0.00

7,331,560.89
363,115,545.39

0.00

0.000
0.000
1.979

98.021
0.000

Wgt Ave / Total: 1770 100.000 370,447,106.28 100.000


