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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2
A3
A4
A5
A6
C
P

AR

 
 

   Cusip   

126683AA9
126683AB7
126683AC5
126683AD3
126683AE1
126683AF8
126683AG6
126683AH4
126683AJ0

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Residual
Prepay Penalties

Senior

Certificate
Rate
Type

Var-Act/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

 
   Beginning   

Balance

374,864,000.00
106,200,000.00
181,818,000.00
69,023,000.00
78,095,000.00
90,000,000.00

900,000,000.00
100.00
100.00

Pass
    Through    

Rate (%)

5.433750
5.681000
5.762000
5.842000
6.155000
5.750000
1.781853
0.000000
0.000000

 
Principal

Distribution

8,559,684.35
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00

 
Interest

Distribution

1,527,687.94
502,768.50
873,029.43
336,026.97
400,562.27
431,250.00

1,336,389.83
36,974.72

0.00

 
Total

Distribution

10,087,372.30
502,768.50
873,029.43
336,026.97
400,562.27
431,250.00

1,336,389.83
36,974.72

100.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

366,304,315.65
106,200,000.00
181,818,000.00

69,023,000.00
78,095,000.00
90,000,000.00

891,440,315.58
100.00

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 900,000,200.00 8,559,784.35 5,444,689.66 14,004,474.02 0.00 891,440,415.65 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
C
P

AR

 
 

Cusip

126683AA9
126683AB7
126683AC5
126683AD3
126683AE1
126683AF8
126683AG6
126683AH4
126683AJ0

Original
Certificate
Balance

374,864,000.00
106,200,000.00
181,818,000.00

69,023,000.00
78,095,000.00
90,000,000.00

900,000,000.00
100.00
100.00

Beginning
Certificate
Balance

374,864,000.00
106,200,000.00
181,818,000.00

69,023,000.00
78,095,000.00
90,000,000.00

900,000,000.00
100.00
100.00

Scheduled
Principal

Distribution

8,559,684.35
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

8,559,684.35
0.00
0.00
0.00
0.00
0.00
0.00
0.00

100.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

366,304,315.65
106,200,000.00
181,818,000.00

69,023,000.00
78,095,000.00
90,000,000.00

891,440,315.58
100.00

0.00

Ending
Certificate

Factor

0.97716589390
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.99048923953
1.00000000000
0.00000000000

Totals 900,000,200.00 900,000,200.00 8,559,784.35 0.00 8,559,784.35 0.00 891,440,415.65
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Interest Distribution Detail

 
 

 Class 

A1
A2
A3
A4
A5
A6
C
P

AR

Beginning
Certificate
Balance

374,864,000.00
106,200,000.00
181,818,000.00
69,023,000.00
78,095,000.00
90,000,000.00

900,000,000.00
100.00
100.00

Pass
    Through    

Rate (%)

5.433750
5.681000
5.762000
5.842000
6.155000
5.750000
1.781853
0.000000
0.000000

  
Effective 

Coupon (%)

5.433750
5.681000
5.762000
5.842000
6.155000
5.750000
1.781853

443696.640000
0.000000

 
Current
Interest

1,527,687.95
502,768.50
873,029.43
336,026.97
400,562.27
431,250.00

1,336,389.83
0.00
0.00

Total
Interest

Due

1,527,687.95
502,768.50
873,029.43
336,026.97
400,562.27
431,250.00

1,336,389.83
0.00
0.00

Net Rate
Carryover

Paid

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

 
Interest

Paid

1,527,687.94
502,768.50
873,029.43
336,026.97
400,562.27
431,250.00

1,336,389.83
36,974.72

0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 900,000,200.00 5,407,714.95 5,407,714.95 0.00 0.00 5,444,689.66 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2
A3
A4
A5
A6
C
P

AR

 
 

Cusip

126683AA9
126683AB7
126683AC5
126683AD3
126683AE1
126683AF8
126683AG6
126683AH4
126683AJ0

Original
Certificate
Balance

374,864,000.00
106,200,000.00
181,818,000.00

69,023,000.00
78,095,000.00
90,000,000.00

900,000,000.00
100.00
100.00

Beginning
Certificate
Balance

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

 
Principal

Distribution

22.834106102
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000

 
Interest

Distribution

4.075312500
4.734166667
4.801666667
4.868333333
5.129166667
4.791666667
1.484877588

369,747.200000000
0.000000000

Ending
Certificate
Balance

977.165893898
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

990.489239533
1,000.000000000

0.000000000

Pass
    Through    

Rate (%)

5.433750
5.681000
5.762000
5.842000
6.155000
5.750000
1.781853
0.000000
0.000000

Totals 900,000,200.00 1,000.000000000 9.510869386 6.049653833 990.489130614
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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

 

10/25/2006
9/ 1/2006
9/29/2006

10/22/2006
9/26/2006
9/ 1/2006

10/ 1/2006
30

9/28/2006
10/25/2006

27

Additional Interest Rate Details

Libor Rate
Net Rate Cap

5.32375%
7.33029%
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Prefunding Detail

Target Funding Balance
Initial Funded Balance
Initial Unfunded Balance

900,000,000.00
899,999,928.93

71.07

Initial Unfunded Amounts were passed through as Principal in Month 1.

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

17,239
900,000,000.00

8.80409%
8.29509%

306

Current Mortgage Loan Details

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

17,239
127

17,112

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

900,000,000.00
764,625.27

7,795,059.15
0.00

891,440,315.58

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

8.80409%
8.29509%
8.79981%
8.29081%

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

306
305
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Servicer Remittance Summary

Interest Remittance Amount

Scheduled Interest
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)

6,602,536.64
375,000.00
723,606.62

Total Interest Remittance Amount 5,503,930.02

Principal Remittance Amount

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

764,554.20
749,763.22

7,045,295.86
0.00
0.00

71.07
0.00
0.00

8,559,684.35

Total Servicer Remittance 14,063,614.37
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Distributable Amounts

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Principal Distribution Amount

8,559,684.35
0.00

8,559,684.35

Interest Funds

Interest Remittance
Less:  Trustee Fee
Less:  Certificate Insurance Premium
Interest Funds

5,503,930.02
6,750.00

90,000.00
5,407,180.02

Servicer Advances

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

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
Certificate Insurance Premium
Mortgage Insurance Premium (PMI)
Total Net Loan Fees

375,000.00
374,465.07

6,750.00
90,000.00

723,606.62
1,194,821.69

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 %

7,045,295.86
0.00

534.93
534.93

0.00
36,974.72
9.92036%
0.86685%

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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NAS Principal Distribution Amount

NAS Shift Percentage
NAS Principal Distribution Amount

0.00
0.00

Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Payments
Interest Payments
Insurance, Liquidation & Subsequent Recoveries
Compensating Interest Payments
Repurchase Proceeds
Prepayment Charges
Substitution Shortfall Principal
Other Deposits including Seller Shortfall Interest
Total Deposits

8,559,684.35
5,503,930.02

0.00
534.93

0.00
36,974.72

0.00
0.00

14,101,124.02

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

14,101,124.02

Ending Balance 0.00
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Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, the Total Remittance Amount
Investment Income
Withdrawal from Principal Reserve
Total Deposit

14,101,124.02
0.00

100.00
14,101,224.02

Withdrawals To the trustee, the Trustee Fee
To the Certificate Insurer, the Certificate Insurance Premium
Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

6,750.00
90,000.00

14,004,474.02
0.00

14,101,224.02

Ending Balance 0.00

Carryover Reserve Account

Beginning Balance 1,000.00

Deposits Required Carryover Reserve Fund Deposit 0.00

Withdrawals Net Rate Carryover Paid 0.00

Ending Balance 1,000.00

For Details on the NRC Payment, see Interest Detail, page 3

Principal Reserve Account

Beginning Balance 200.00

Deposits Deposits 0.00

Withdrawals Withdrawals 100.00

Ending Balance 100.00
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Loan Status

Delinquency Information

  
 

Group 1

30-59 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60-89 Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

90+ Days 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

  
 

Group 1

Foreclosure 
Loan Count

 
Loan Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

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%

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

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss Date

Group I
N/A
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Target Amount
OC Deficiency Amount Beginning
Excess Cashflow
Extra Principal Distribution Amount
OC Amount Ending
OC Deficiency Amount Ending

0.00
0.00
0.00

1,336,389.83
0.00
0.00
0.00

Trigger Events

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

0.00000%
NO
NO
NO

Corridior Payments

Corridor Contract Payment
Excess Amount
Net Corridor Contract Payment

0.00
0.00
0.00
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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
5140
5690
2607
1977
706
449
201
175
52
45
15
15
2
9
4
7
1
3
0
4
2
3
0
2
0
1
1
0
0
0
0
0
1

0.000
30.037
33.252
15.235
11.553
4.126
2.624
1.175
1.023
0.304
0.263
0.088
0.088
0.012
0.053
0.023
0.041
0.006
0.018
0.000
0.023
0.012
0.018
0.000
0.012
0.000
0.006
0.006
0.000
0.000
0.000
0.000
0.000
0.006

0.00
95,887,172.37

203,044,926.14
162,247,138.52
174,408,851.03

79,768,178.68
61,857,136.07
32,663,413.38
33,518,813.84
10,995,828.97
10,892,873.50

3,933,594.77
4,368,678.20

633,668.52
3,058,360.29
1,456,243.58
2,771,262.69

425,000.00
1,310,000.00

0.00
1,973,935.41
1,031,406.00
1,634,005.23

0.00
1,158,331.33

0.00
650,000.00
659,458.79

0.00
0.00
0.00
0.00
0.00

1,092,038.27

0.000
10.756
22.777
18.201
19.565

8.948
6.939
3.664
3.760
1.233
1.222
0.441
0.490
0.071
0.343
0.163
0.311
0.048
0.147
0.000
0.221
0.116
0.183
0.000
0.130
0.000
0.073
0.074
0.000
0.000
0.000
0.000
0.000
0.123

Wgt Ave / Total: 17112 100.000 891,440,315.58 100.000

 
Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5

-
-

5.0
5.5
6.0

0
4

174

0.000
0.023
1.017

0.00
633,452.21

18,288,607.14

0.000
0.071
2.052
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

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

>

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

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

209
671

1202
2773
2639
2699
1927
1864
890
895
455
498
53

159

1.221
3.921
7.024

16.205
15.422
15.773
11.261
10.893
5.201
5.230
2.659
2.910
0.310
0.929

17,983,295.35
46,672,459.83
75,072,469.55

143,996,604.45
125,267,708.42
134,017,169.37

92,160,242.51
88,317,985.77
45,201,191.22
42,485,012.55
22,780,546.87
26,361,957.62

2,573,164.06
9,628,448.66

2.017
5.236
8.421

16.153
14.052
15.034
10.338

9.907
5.071
4.766
2.555
2.957
0.289
1.080

Wgt Ave / Total: 17112 100.000 891,440,315.58 100.000

 
 
 
 

Location Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

CA
FL
AZ
VA
WA
CO

Others

2952
1152
572
424
530
641

10841

17.251
6.732
3.343
2.478
3.097
3.746

63.353

254,513,676.35
62,589,932.30
30,847,967.08
24,762,626.95
27,558,756.01
29,931,691.33

461,235,665.56

28.551
7.021
3.460
2.778
3.091
3.358

51.740

Wgt Ave / Total: 17112 100.000 891,440,315.58 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

463
4601
1448

10600
0

2.706
26.888
8.462

61.945
0.000

16,650,165.77
202,897,343.31

98,377,780.71
573,515,025.79

0.00

1.868
22.761
11.036
64.336

0.000

Wgt Ave / Total: 17112 100.000 891,440,315.58 100.000


