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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1A
A1B
A1C
A1D
A2
A3

A4A
A4B
A4C
A5
AR
M1
M2
M3
M4
M5
M6
M7
M8
M9
C
P

 
 

   Cusip   

23242GAA2
23242GAB0
23242GAC8
23242GAD6
23242GAE4
23242GAF1
23242GAG9
23242GAR5
23242GAZ7
23242GBA1
23242GAY0
23242GAH7
23242GAJ3
23242GAK0
23242GAL8
23242GAM6
23242GAN4
23242GAP9
23242GBB9
23242GAQ7
23242GAW4
23242GAX2

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior

Certificate
Rate
Type

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

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

 
   Beginning   

Balance

120,577,565.46
106,816,000.00
202,300,000.00
98,763,000.00

199,339,597.59
84,717,557.56
78,085,764.59

111,732,000.00
28,711,000.00

181,947,793.29
0.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,348,788,972.54
100.00

Pass
    Through    

Rate (%)

5.400000
5.440000
5.520000
5.610000
5.520000
5.580000
5.430000
5.580000
5.670000
5.630000
0.000000
5.720000
5.730000
5.740000
5.850000
5.880000
5.930000
6.430000
6.730000
6.780000
0.000000
0.000000

 
Principal

Distribution

3,574,280.79
0.00
0.00
0.00

1,348,257.82
572,997.59

1,478,046.10
0.00
0.00

1,230,626.21
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

Distribution

542,599.04
484,232.53
930,580.00
461,717.03
916,962.15
393,936.64
353,338.08
519,553.80
135,659.48
853,638.40

0.00
151,360.73
125,816.48
42,012.02
95,515.88
36,416.80
33,385.90
36,200.90
37,889.90
38,171.40

1,932,424.07
123,600.66

 
Total

Distribution

4,116,879.84
484,232.53
930,580.00
461,717.03

2,265,219.96
966,934.23

1,831,384.18
519,553.80
135,659.48

2,084,264.61
0.00

151,360.73
125,816.48
42,012.02
95,515.88
36,416.80
33,385.90
36,200.90
37,889.90
38,171.40

1,932,424.07
123,600.66

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

 
     Ending     

Balance

117,003,284.67
106,816,000.00
202,300,000.00
98,763,000.00

197,991,339.78
84,144,559.97
76,607,718.49

111,732,000.00
28,711,000.00

180,717,167.07
0.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,340,584,764.03
100.00

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

Totals 1,333,925,378.49 8,204,208.51 8,245,011.89 16,449,220.40 0.00 1,325,721,169.98 0.00
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Principal Distribution Detail

 
 

 Class 

A1A
A1B
A1C
A1D
A2
A3

A4A
A4B
A4C
A5
AR
M1
M2
M3
M4
M5
M6
M7
M8
M9
C
P

 
 

Cusip

23242GAA2
23242GAB0
23242GAC8
23242GAD6
23242GAE4
23242GAF1
23242GAG9
23242GAR5
23242GAZ7
23242GBA1
23242GAY0
23242GAH7
23242GAJ3
23242GAK0
23242GAL8
23242GAM6
23242GAN4
23242GAP9
23242GBB9
23242GAQ7
23242GAW4
23242GAX2

Original
Certificate

Balance

121,647,000.00
106,816,000.00
202,300,000.00
98,763,000.00

199,743,000.00
84,889,000.00
78,528,000.00

111,732,000.00
28,711,000.00

182,316,000.00
100.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,351,244,913.00
100.00

Beginning
Certificate

Balance

120,577,565.46
106,816,000.00
202,300,000.00
98,763,000.00

199,339,597.59
84,717,557.56
78,085,764.59

111,732,000.00
28,711,000.00

181,947,793.29
0.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,348,788,972.54
100.00

Scheduled
Principal

Distribution

3,574,280.79
0.00
0.00
0.00

1,348,257.82
572,997.59

1,478,046.10
0.00
0.00

1,230,626.21
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

3,574,280.79
0.00
0.00
0.00

1,348,257.82
572,997.59

1,478,046.10
0.00
0.00

1,230,626.21
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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

Ending
Certificate

Balance

117,003,284.67
106,816,000.00
202,300,000.00
98,763,000.00

197,991,339.78
84,144,559.97
76,607,718.49

111,732,000.00
28,711,000.00

180,717,167.07
0.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,340,584,764.03
100.00

Ending
Certificate

Factor

0.96182630622
1.00000000000
1.00000000000
1.00000000000
0.99123042999
0.99123042999
0.97554653736
1.00000000000
1.00000000000
0.99123042999
0.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.99211086838
1.00000000000

Totals 1,336,380,200.00 1,333,925,378.49 8,204,208.51 8,204,208.51 0.00 0.00 1,325,721,169.98
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Interest Distribution Detail

 
 

 Class 

A1A
A1B
A1C
A1D
A2
A3

A4A
A4B
A4C
A5
AR
M1
M2
M3
M4
M5
M6
M7
M8
M9
C
P

Beginning
Certificate

Balance

120,577,565.46
106,816,000.00
202,300,000.00
98,763,000.00

199,339,597.59
84,717,557.56
78,085,764.59

111,732,000.00
28,711,000.00

181,947,793.29
0.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,348,788,972.54
100.00

Pass
    Through    

Rate (%)

5.400000
5.440000
5.520000
5.610000
5.520000
5.580000
5.430000
5.580000
5.670000
5.630000
0.000000
5.720000
5.730000
5.740000
5.850000
5.880000
5.930000
6.430000
6.730000
6.780000
0.000000
0.000000

 
Current
Interest

542,599.04
484,232.53
930,580.00
461,717.03
916,962.15
393,936.64
353,338.08
519,553.80
135,659.48
853,638.40

0.00
151,360.73
125,816.48
42,012.02
95,515.88
36,416.80
33,385.90
36,200.90
37,889.90
38,171.40

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
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

542,599.04
484,232.53
930,580.00
461,717.03
916,962.15
393,936.64
353,338.08
519,553.80
135,659.48
853,638.40

0.00
151,360.73
125,816.48
42,012.02
95,515.88
36,416.80
33,385.90
36,200.90
37,889.90
38,171.40

0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00

930,580.00
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
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

 
Interest

Paid

542,599.04
484,232.53
930,580.00
461,717.03
916,962.15
393,936.64
353,338.08
519,553.80
135,659.48
853,638.40

0.00
151,360.73
125,816.48
42,012.02
95,515.88
36,416.80
33,385.90
36,200.90
37,889.90
38,171.40

1,932,424.07
123,600.66

Net Rate
Carryover
After Dist.

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

Totals 1,333,925,378.49 6,188,987.16 0.00 6,188,987.16 930,580.00 0.00 8,245,011.89 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1A
A1B
A1C
A1D
A2
A3

A4A
A4B
A4C
A5
AR
M1
M2
M3
M4
M5
M6
M7
M8
M9
C
P

 
 

Cusip

23242GAA2
23242GAB0
23242GAC8
23242GAD6
23242GAE4
23242GAF1
23242GAG9
23242GAR5
23242GAZ7
23242GBA1
23242GAY0
23242GAH7
23242GAJ3
23242GAK0
23242GAL8
23242GAM6
23242GAN4
23242GAP9
23242GBB9
23242GAQ7
23242GAW4
23242GAX2

Original
Certificate

Balance

121,647,000.00
106,816,000.00
202,300,000.00
98,763,000.00

199,743,000.00
84,889,000.00
78,528,000.00

111,732,000.00
28,711,000.00

182,316,000.00
100.00

31,754,000.00
26,349,000.00
8,783,000.00

19,593,000.00
7,432,000.00
6,756,000.00
6,756,000.00
6,756,000.00
6,756,000.00

1,351,244,913.00
100.00

Beginning
Certificate

Balance

991.208706039
1,000.000000000
1,000.000000000
1,000.000000000

997.980392773
997.980392773
994.368436556

1,000.000000000
1,000.000000000

997.980392773
0.000000000

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

998.182460902
1,000.000000000

 
Principal

Distribution

29.382399817
0.000000000
0.000000000
0.000000000
6.749962779
6.749962779

18.821899191
0.000000000
0.000000000
6.749962779
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.460439177
4.533333333
4.600000000
4.675000000
4.590709807
4.640608826
4.499517175
4.650000000
4.725000000
4.682191343
0.000000000
4.766666667
4.775000000
4.783333333
4.875000000
4.900000000
4.941666667
5.358333333
5.608333333
5.650000000
1.430106456

1,236,006.600000000

Ending
Certificate

Balance

961.826306222
1,000.000000000
1,000.000000000
1,000.000000000

991.230429994
991.230429994
975.546537365

1,000.000000000
1,000.000000000

991.230429994
0.000000000

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

992.110868380
1,000.000000000

Pass
    Through    

Rate (%)

5.400000
5.440000
5.520000
5.610000
5.520000
5.580000
5.430000
5.580000
5.670000
5.630000
0.000000
5.720000
5.730000
5.740000
5.850000
5.880000
5.930000
6.430000
6.730000
6.780000
0.000000
0.000000

Totals 1,336,380,200.00 998.163081502 6.139127555 6.169660318 992.023953947
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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

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

10/25/06
8/ 1/06
9/29/06

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

10/ 1/06
30

9/25/06
10/25/06

30

Additional Interest Rate Details

Libor Rate
Net Funds Cap, Act/360

5.3300000%
7.2255139%

Collateral Detail

Original Mortgage 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

3,127
1,351,244,913.28

6.52433%
6.12453%

395
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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

3,118
27

3,091

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

1,348,788,972.54
-4,072,742.01
-4,175,561.26
16,452,511.78

0.00
1,340,584,764.03

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

7.62641%
7.22551%
7.64386%
7.24282%

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

394
392
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (LPMI)
Liquidation Interest Proceeds
Compensating Interest
Less: Non-Recoverable Interest Advances
Total Interest Remittance Amount

12,743,974.54
-423,815.17
-16,673.95

0.00
3,602.98

0.00
12,307,088.40

Principal Remittance Amount

Scheduled Principal
Negative Amortization
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Substitution Shortfall Principal
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

-4,072,742.01
-4,175,561.26

559,265.26
11,717,685.26

0.00
0.00
0.00
0.00
0.00

4,028,647.25

Total Remittance 16,335,735.65
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Servicer Advances

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

-142,362.35
292,777.79

0.00
0.00

150,415.44

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Mortgage Insurance Premium (LPMI)
Total Net Loan Fees

423,815.17
420,212.19
10,115.92
16,673.95

447,002.05
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Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

11,717,685.26
0.00

3,602.98
3,602.98

0.00
123,600.66

10.362%
0.907%

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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Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Remittance
Interest Remittance
Prepayment Charges
Total Deposits

4,028,647.25
12,307,088.40

123,600.66
16,459,336.31

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

16,459,336.31

Ending Balance 0.00

Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Deposit 16,459,336.31

Withdrawals To the trustee, the Trustee Fee
Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

10,115.92
16,449,220.40

0.00
16,459,336.31

Ending Balance 0.00
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Carryover Reserve Account

Beginning Balance 1,000.00

Deposits Excess Cashflow, to pay shortfalls 0.00

Withdrawals To Pay Interest Shortfalls 0.00

Ending Balance 1,000.00

Net Rate Carryover (NRC) payment detail is found in Interest Distribution Detail.

Principal Reserve Account

Deposits Beginning Principal Reserve Balance
Deposits

100.00
0.00

Withdrawals To P Class
Ending Principal Reserve Balance

0.00
100.00
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Loan Status

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

87 2.81462% 40,699,498.14 3.03595%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

12 0.38822% 3,927,948.75 0.29300%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Realized Loss Detail

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

0.00
0.00
0.00
0.00
0.00

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Floor
OC Target Amount
Group Excess Cashflow
OC Amount Ending

14,863,694.05
6,756,224.57

14,863,694.05
0.00

14,863,694.05

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Cumulative Loss Rate
Cumulative Loss Trigger Event
Trigger Event
Stepdown Date

0.10381%
NO

0.00000%
NO
NO
NO
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Subordination

Credit Support

Class A
Class A Percentage

  Original Current

1,336,380,200.00
100.000000%

1,325,721,169.98
100.000000%
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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
34

393
668
681
487
337
184
88
37
61
27
14
10
10
21
7
7
2
3
2

18

0.000
1.100

12.714
21.611
22.032
15.755
10.903
5.953
2.847
1.197
1.973
0.874
0.453
0.324
0.324
0.679
0.226
0.226
0.065
0.097
0.065
0.582

0.00
2,856,323.56

63,013,089.46
169,819,348.49
240,654,448.65
219,265,038.33
185,357,282.33
118,540,686.58
66,203,030.29
31,779,105.49
58,929,423.24
28,117,114.72
16,226,221.26
12,455,490.74
13,622,444.44
30,996,507.13
10,651,851.90
11,560,520.22
3,483,406.45
5,530,512.22
3,963,813.15

47,559,105.38

0.000
0.213
4.700

12.668
17.951
16.356
13.827
8.842
4.938
2.371
4.396
2.097
1.210
0.929
1.016
2.312
0.795
0.862
0.260
0.413
0.296
3.548

Wgt Ave / Total: 3091 100.000 1,340,584,764.03 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.0
0.5
1.0
1.5
2.0
2.5
3.0

-
-
-
-
-
-
-

0.0
0.5
1.0
1.5
2.0
2.5
3.0
3.5

0
0

32
173
231
67
26
10

0.000
0.000
1.035
5.597
7.473
2.168
0.841
0.324

0.00
0.00

14,045,753.24
90,113,713.88

113,220,136.61
30,759,261.47
10,301,708.42
3,118,512.45

0.000
0.000
1.048
6.722
8.446
2.294
0.768
0.233
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

3.5
4.0
4.5
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

>

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

4.0
4.5
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.0

8
1
2
4
7

40
138
547

1311
425
51
18
0
0

0.259
0.032
0.065
0.129
0.226
1.294
4.465

17.697
42.413
13.750
1.650
0.582
0.000
0.000

1,729,237.40
251,620.67
460,587.89

2,142,620.81
3,768,578.68

23,866,167.80
76,078,933.90

246,190,425.94
518,956,130.42
184,576,953.50
16,182,017.72
4,822,403.23

0.00
0.00

0.129
0.019
0.034
0.160
0.281
1.780
5.675

18.364
38.711
13.768
1.207
0.360
0.000
0.000

Wgt Ave / Total: 3091 100.000 1,340,584,764.03 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

2270
821

0.000
0.000
0.000

73.439
26.561

0.00
0.00
0.00

953,045,852.46
387,538,911.57

0.000
0.000
0.000

71.092
28.908

Wgt Ave / Total: 3091 100.000 1,340,584,764.03 100.000


