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Certificateholder Monthly Distribution Summary

 
 

 Class 

1-A-1
1-A-2
1-A-3
1-A-4
1-A-5
1-A-6
1-A-7
1-A-8
1-A-9

1-A-10
1-A-11
1-A-12
1-A-13
1-A-14
1-A-15
1-A-16
1-A-17
1-A-18
1-A-19
1-A-20
1-A-21
1-A-22
1-A-23
1-A-24
1-A-25
1-A-26
1-A-27
1-A-28
1-A-29
1-A-30
1-A-31
1-A-32
1-A-33
1-A-34
1-A-35
1-A-36
1-A-37

X
PO
A-R

 
 

   Cusip   

12544AAA3
12544AAB1
12544AAC9
12544AAD7
12544AAE5
12544AAF2
12544AAG0
12544AAH8
12544AAJ4
12544AAK1
12544AAL9
12544AAM7
12544AAN5
12544AAP0
12544AAQ8
12544AAR6
12544AAS4
12544AAT2
12544AAU9
12544AAV7
12544AAW5
12544AAX3
12544AAY1
12544AAZ8
12544ABA2
12544ABB0
12544ABC8
12544AABD
12544ABE4
12544ABF1
12544ABG9
12544ABH7
12544ABJ3
12544ABK0
12544ABL8
12544ABM6
12544ABN4
12544ABP9
12544ABQ7
12544ABR5

 
Class

Description

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

Strip IO
Senior
Senior

Strip IO
Senior
Senior

Strip IO
Senior
Senior

Strip IO
Strip IO
Senior

Strip IO
Strip IO
Senior
Senior
Senior
Senior
Senior

Strip IO
Strip PO
Senior

Certificate
Rate
Type

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

 
   Beginning   

Balance

73,822,814.00
200,000,000.00

50,000,000.00
10,000,000.00
50,000,000.00

1,900,000.00
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
200,000,000.00
200,000,000.00

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

79,083,057.00
0.00

177,617,029.00
0.00

17,767,000.00
853,084,013.00

5,968,979.22
100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
5.750000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
5.750000
6.000000
0.000000
6.000000
6.000000
0.250000
6.000000
6.000000
0.250000
6.000000
5.500000
0.250000
0.250000
5.500000
0.250000
0.250000
6.000000
5.750000
6.000000
5.750000
6.000000
0.265199
0.000000
6.000000

 
Principal

Distribution

300,917.27
544,015.86

0.00
0.00

203,810.48
7,744.80

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

165.13
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

730,643.75
0.00

920,467.96
0.00
0.00
0.00

929,620.51
100.00

 
Interest

Distribution

369,114.07
1,000,000.00

250,000.00
47,916.67

250,000.00
9,500.00

16,471.35
17,903.65
11,979.17
13,020.83
25,000.00
22,500.00

4,791.67
5,208.33
3,893.23
4,231.77

143,750.00
1,000,000.00

0.00
14,000.00

250,000.00
2,083.33
9,500.00

38,000.00
6,250.00

89,915.00
0.00
0.00
0.00
0.00
0.00
0.00

395,415.29
0.00

888,085.15
0.00

88,835.00
188,530.86

0.00
0.50

 
Total

Distribution

670,031.34
1,544,015.86

250,000.00
47,916.67

453,810.48
17,244.80
16,471.35
17,903.65
11,979.17
13,020.83
25,000.00
22,500.00

4,791.67
5,208.33
3,893.23
4,231.77

143,750.00
1,000,165.13

0.00
14,000.00

250,000.00
2,083.33
9,500.00

38,000.00
6,250.00

89,915.00
0.00
0.00
0.00
0.00
0.00
0.00

1,126,059.04
0.00

1,808,553.10
0.00

88,835.00
188,530.86
929,620.51

100.50

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
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

73,521,896.73
199,455,984.14

50,000,000.00
10,000,000.00
49,796,189.52

1,892,255.20
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
199,999,834.87
199,999,834.87

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

78,352,413.25
0.00

176,696,561.04
0.00

17,767,000.00
880,748,157.33

5,039,358.71
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
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

M
B-1
B-2

12544ABS3
12544ABT1
12544ABU8

Mezzanine
Junior
Junior

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

24,984,000.00
6,245,000.00
3,123,000.00

6.000000
6.000000
6.000000

0.00
0.00
0.00

124,920.00
31,225.00
15,615.00

124,920.00
31,225.00
15,615.00

0.00
0.00
0.00

24,984,000.00
6,245,000.00
3,123,000.00

0.00
0.00
0.00
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B-3
B-4
B-5

12544ABV6
12544ABW4
12544ABX2

Junior
Junior
Junior

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

2,082,000.00
1,561,000.00
1,563,020.78

6.000000
6.000000
6.000000

0.00
0.00
0.00

10,410.00
7,805.00
7,815.10

10,410.00
7,805.00
7,815.10

0.00
0.00
0.00

2,082,000.00
1,561,000.00
1,563,020.78

0.00
0.00
0.00

Totals 1,041,000,000.00 3,637,485.76 5,363,685.97 9,001,171.72 0.00 1,037,362,514.24 0.00

The following bond exchanges have been executed on closing date:
1A4, 1A22 have been exchanged for 1A26 in the amount of $17,983,000.00
1A17, 1A25 have been exchanged for 1A37 in the amount of $17,767,000.00
1A27, 1A28, 1A29 have been exchanged for 1A33 in the amount of $79,083,057.00
1A30, 1A31, 1A32 have been exchanged for 1A35 in the amount of $177,617,029.00
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Principal Distribution Detail

 
 

 Class 

1-A-1
1-A-2
1-A-3
1-A-4
1-A-5
1-A-6
1-A-7
1-A-8
1-A-9

1-A-10
1-A-11
1-A-12
1-A-13
1-A-14
1-A-15
1-A-16
1-A-17
1-A-18
1-A-19
1-A-20
1-A-21
1-A-22
1-A-23
1-A-24
1-A-25
1-A-26
1-A-27
1-A-28
1-A-29
1-A-30
1-A-31
1-A-32
1-A-33
1-A-34
1-A-35
1-A-36
1-A-37

X
PO
A-R

 
 

Cusip

12544AAA3
12544AAB1
12544AAC9
12544AAD7
12544AAE5
12544AAF2
12544AAG0
12544AAH8
12544AAJ4
12544AAK1
12544AAL9
12544AAM7
12544AAN5
12544AAP0
12544AAQ8
12544AAR6
12544AAS4
12544AAT2
12544AAU9
12544AAV7
12544AAW5
12544AAX3
12544AAY1
12544AAZ8
12544ABA2
12544ABB0
12544ABC8
12544AABD
12544ABE4
12544ABF1
12544ABG9
12544ABH7
12544ABJ3
12544ABK0
12544ABL8
12544ABM6
12544ABN4
12544ABP9
12544ABQ7
12544ABR5

Original
Certificate

Balance

73,822,814.00
200,000,000.00

50,000,000.00
10,000,000.00
50,000,000.00

1,900,000.00
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
200,000,000.00
200,000,000.00

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

79,083,057.00
0.00

177,617,029.00
0.00

17,767,000.00
853,084,013.00

5,968,979.22
100.00

Beginning
Certificate

Balance

73,822,814.00
200,000,000.00

50,000,000.00
10,000,000.00
50,000,000.00

1,900,000.00
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
200,000,000.00
200,000,000.00

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

79,083,057.00
0.00

177,617,029.00
0.00

17,767,000.00
853,084,013.00

5,968,979.22
100.00

Scheduled
Principal

Distribution

300,917.27
544,015.86

0.00
0.00

203,810.48
7,744.80

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

165.13
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

730,643.75
0.00

920,467.96
0.00
0.00
0.00

929,620.51
100.00

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
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

300,917.27
544,015.86

0.00
0.00

203,810.48
7,744.80

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

165.13
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

730,643.75
0.00

920,467.96
0.00
0.00
0.00

929,620.51
100.00

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
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

73,521,896.73
199,455,984.14

50,000,000.00
10,000,000.00
49,796,189.52

1,892,255.20
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
199,999,834.87
199,999,834.87

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

78,352,413.25
0.00

176,696,561.04
0.00

17,767,000.00
880,748,157.33

5,039,358.71
0.00

Ending
Certificate

Factor

0.99592379033
0.99727992068
1.00000000000
1.00000000000
0.99592379033
0.99592379033
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.99999917436
0.99999917436
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
0.00000000000
0.00000000000
0.00000000000
0.00000000000
0.00000000000
0.00000000000
0.99076105831
0.00000000000
0.99481768183
0.00000000000
1.00000000000
1.03242839381
0.84425804216
0.00000000000

M
B-1
B-2

12544ABS3
12544ABT1
12544ABU8

24,984,000.00
6,245,000.00
3,123,000.00

24,984,000.00
6,245,000.00
3,123,000.00

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00

24,984,000.00
6,245,000.00
3,123,000.00

1.00000000000
1.00000000000
1.00000000000
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B-3
B-4
B-5

12544ABV6
12544ABW4
12544ABX2

2,082,000.00
1,561,000.00
1,563,020.78

2,082,000.00
1,561,000.00
1,563,020.78

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00

2,082,000.00
1,561,000.00
1,563,020.78

1.00000000000
1.00000000000
1.00000000000

Totals 1,041,000,000.00 1,041,000,000.00 3,637,485.76 0.00 3,637,485.76 0.00 1,037,362,514.24

The following bond exchanges have been executed on closing date:
1A4, 1A22 have been exchanged for 1A26 in the amount of $17,983,000.00
1A17, 1A25 have been exchanged for 1A37 in the amount of $17,767,000.00
1A27, 1A28, 1A29 have been exchanged for 1A33 in the amount of $79,083,057.00
1A30, 1A31, 1A32 have been exchanged for 1A35 in the amount of $177,617,029.00
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Interest Distribution Detail

 
 

 Class 

1-A-1
1-A-2
1-A-3
1-A-4
1-A-5
1-A-6
1-A-7
1-A-8
1-A-9

1-A-10
1-A-11
1-A-12
1-A-13
1-A-14
1-A-15
1-A-16
1-A-17
1-A-18
1-A-19
1-A-20
1-A-21
1-A-22
1-A-23
1-A-24
1-A-25
1-A-26
1-A-27
1-A-28
1-A-29
1-A-30
1-A-31
1-A-32
1-A-33
1-A-34
1-A-35
1-A-36
1-A-37

X
PO
A-R

Beginning
Certificate

Balance

73,822,814.00
200,000,000.00

50,000,000.00
10,000,000.00
50,000,000.00

1,900,000.00
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
200,000,000.00
200,000,000.00

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

79,083,057.00
0.00

177,617,029.00
0.00

17,767,000.00
853,084,013.00

5,968,979.22
100.00

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
5.750000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
5.750000
6.000000
0.000000
6.000000
6.000000
0.250000
6.000000
6.000000
0.250000
6.000000
5.500000
0.250000
0.250000
5.500000
0.250000
0.250000
6.000000
5.750000
6.000000
5.750000
6.000000
0.265199
0.000000
6.000000

  
Effective 

Coupon (%)

6.000000
6.000000
6.000000
5.750000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
5.750000
6.000000
0.000000
6.000000
6.000000
0.250000
6.000000
6.000000
0.250000
6.000000
0.000000
0.000000
0.000000
0.000000
0.000000
0.000000
6.000000
0.000000
6.000000
0.000000
6.000000
0.265199
0.000000
6.004411

 
Current
Interest

369,114.07
1,000,000.00

250,000.00
47,916.67

250,000.00
9,500.00

16,471.35
17,903.65
11,979.17
13,020.83
25,000.00
22,500.00

4,791.67
5,208.33
3,893.23
4,231.77

143,750.00
1,000,000.00

0.00
14,000.00

250,000.00
2,083.33
9,500.00

38,000.00
6,250.00

89,915.00
0.00
0.00
0.00
0.00
0.00
0.00

395,415.29
0.00

888,085.15
0.00

88,835.00
188,530.86

0.00
0.50

Interest
Carryforward

Amount

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
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

369,114.07
1,000,000.00

250,000.00
47,916.67

250,000.00
9,500.00

16,471.35
17,903.65
11,979.17
13,020.83
25,000.00
22,500.00

4,791.67
5,208.33
3,893.23
4,231.77

143,750.00
1,000,000.00

0.00
14,000.00

250,000.00
2,083.33
9,500.00

38,000.00
6,250.00

89,915.00
0.00
0.00
0.00
0.00
0.00
0.00

395,415.29
0.00

888,085.15
0.00

88,835.00
188,530.86

0.00
0.50

 
Interest

Paid

369,114.07
1,000,000.00

250,000.00
47,916.67

250,000.00
9,500.00

16,471.35
17,903.65
11,979.17
13,020.83
25,000.00
22,500.00

4,791.67
5,208.33
3,893.23
4,231.77

143,750.00
1,000,000.00

0.00
14,000.00

250,000.00
2,083.33
9,500.00

38,000.00
6,250.00

89,915.00
0.00
0.00
0.00
0.00
0.00
0.00

395,415.29
0.00

888,085.15
0.00

88,835.00
188,530.86

0.00
0.50

Interest
Carryforward

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
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

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
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
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

M
B-1
B-2

24,984,000.00
6,245,000.00
3,123,000.00

6.000000
6.000000
6.000000

6.000000
6.000000
6.000000

124,920.00
31,225.00
15,615.00

0.00
0.00
0.00

124,920.00
31,225.00
15,615.00

124,920.00
31,225.00
15,615.00

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00
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B-3
B-4
B-5

2,082,000.00
1,561,000.00
1,563,020.78

6.000000
6.000000
6.000000

6.000000
6.000000
6.000000

10,410.00
7,805.00
7,815.10

0.00
0.00
0.00

10,410.00
7,805.00
7,815.10

10,410.00
7,805.00
7,815.10

0.00
0.00
0.00

0.00
0.00
0.00

0.00
0.00
0.00

Totals 1,041,000,000.00 5,363,685.97 0.00 5,363,685.97 5,363,685.97 0.00 0.00 0.00

The following bond exchanges have been executed on closing date:
1A4, 1A22 have been exchanged for 1A26 in the amount of $17,983,000.00
1A17, 1A25 have been exchanged for 1A37 in the amount of $17,767,000.00
1A27, 1A28, 1A29 have been exchanged for 1A33 in the amount of $79,083,057.00
1A30, 1A31, 1A32 have been exchanged for 1A35 in the amount of $177,617,029.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

1-A-1
1-A-2
1-A-3
1-A-4
1-A-5
1-A-6
1-A-7
1-A-8
1-A-9

1-A-10
1-A-11
1-A-12
1-A-13
1-A-14
1-A-15
1-A-16
1-A-17
1-A-18
1-A-19
1-A-20
1-A-21
1-A-22
1-A-23
1-A-24
1-A-25
1-A-26
1-A-27
1-A-28
1-A-29
1-A-30
1-A-31
1-A-32
1-A-33
1-A-34
1-A-35
1-A-36
1-A-37

X
PO
A-R

 
 

Cusip

12544AAA3
12544AAB1
12544AAC9
12544AAD7
12544AAE5
12544AAF2
12544AAG0
12544AAH8
12544AAJ4
12544AAK1
12544AAL9
12544AAM7
12544AAN5
12544AAP0
12544AAQ8
12544AAR6
12544AAS4
12544AAT2
12544AAU9
12544AAV7
12544AAW5
12544AAX3
12544AAY1
12544AAZ8
12544ABA2
12544ABB0
12544ABC8
12544AABD
12544ABE4
12544ABF1
12544ABG9
12544ABH7
12544ABJ3
12544ABK0
12544ABL8
12544ABM6
12544ABN4
12544ABP9
12544ABQ7
12544ABR5

Original
Certificate

Balance

73,822,814.00
200,000,000.00

50,000,000.00
10,000,000.00
50,000,000.00

1,900,000.00
3,437,500.00
3,437,500.00
2,500,000.00
2,500,000.00
5,000,000.00
4,500,000.00
1,000,000.00
1,000,000.00

812,500.00
812,500.00

30,000,000.00
200,000,000.00
200,000,000.00

2,800,000.00
50,000,000.00
10,000,000.00

1,900,000.00
7,600,000.00

30,000,000.00
17,983,000.00

0.00
0.00
0.00
0.00
0.00
0.00

79,083,057.00
0.00

177,617,029.00
0.00

17,767,000.00
853,084,013.00

5,968,979.22
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
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
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

1,000.000000000
0.000000000

1,000.000000000
0.000000000

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

 
Principal

Distribution

4.076209670
2.720079321
0.000000000
0.000000000
4.076209670
4.076209670
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000825638
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
9.238941687
0.000000000
5.182318166
0.000000000
0.000000000
0.000000000

155.741957835
1,000.000000000

 
Interest

Distribution

5.000000000
5.000000000
5.000000000
4.791666667
5.000000000
5.000000000
4.791666667
5.208333333
4.791666667
5.208333333
5.000000000
5.000000000
4.791666667
5.208333333
4.791666667
5.208333333
4.791666667
5.000000000
0.000000000
5.000000000
5.000000000
0.208333333
5.000000000
5.000000000
0.208333333
5.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
5.000000000
0.000000000
5.000000000
0.000000000
5.000000000
0.220999167
0.000000000
5.003675818

Ending
Certificate

Balance

995.923790330
997.279920679

1,000.000000000
1,000.000000000

995.923790330
995.923790330

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
1,000.000000000
1,000.000000000

999.999174362
999.999174362

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

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

990.761058313
0.000000000

994.817681834
0.000000000

1,000.000000000
1,032.428393814

844.258042165
0.000000000

Pass
    Through    

Rate (%)

6.000000
6.000000
6.000000
5.750000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
6.000000
6.000000
5.750000
6.250000
5.750000
6.250000
5.750000
6.000000
0.000000
6.000000
6.000000
0.250000
6.000000
6.000000
0.250000
6.000000
5.500000
0.250000
0.250000
5.500000
0.250000
0.250000
6.000000
5.750000
6.000000
5.750000
6.000000
0.265199
0.000000
6.000000

M
B-1

12544ABS3
12544ABT1

24,984,000.00
6,245,000.00

1,000.000000000
1,000.000000000

0.000000000
0.000000000

5.000000000
5.000000000

1,000.000000000
1,000.000000000

6.000000
6.000000
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B-2
B-3
B-4
B-5

12544ABU8
12544ABV6
12544ABW4
12544ABX2

3,123,000.00
2,082,000.00
1,561,000.00
1,563,020.78

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

0.000000000
0.000000000
0.000000000
0.000000000

5.000000000
5.000000000
5.000000000
5.000000000

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

6.000000
6.000000
6.000000
6.000000

Totals 1,041,000,000.00 1,000.000000000 3.494222632 5.152436090 996.505777368

The following bond exchanges have been executed on closing date:
1A4, 1A22 have been exchanged for 1A26 in the amount of $17,983,000.00
1A17, 1A25 have been exchanged for 1A37 in the amount of $17,767,000.00
1A27, 1A28, 1A29 have been exchanged for 1A33 in the amount of $79,083,057.00
1A30, 1A31, 1A32 have been exchanged for 1A35 in the amount of $177,617,029.00
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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
12/01/06
12/29/06
01/22/07
12/01/06
01/01/07

30

Prefunding Detail

  
Target Funding Balance
Funded Balance
Unfunded Balance

Group I  
1,041,000,000.00

814,482,107.75
226,517,892.25

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

1,292
1,041,000,000.00

6.33266%
6.14645%

360

Current Mortgage Loan Details

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

1,292
3

1,289

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

1,041,000,000.00
415,292.88

3,222,192.88
0.00

1,037,362,514.24
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Weighted Averages

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

6.33266%
6.14645%
6.33109%
6.14487%

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

360
359

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

Fees of the Trust

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

151,808.18
150,936.17

7,807.50
1,922.32

160,665.98

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

Mortgage Prepayment Details

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

2,633,036.97
0.00

872.01
872.01

0.00
3.65319%
0.30965%
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Net Interest Shortfalls

Net Prepayment Interest Shortfalls
Relief Act Reduction Shortfalls
Total Net Interest Shortfalls

0.00
0.00
0.00

NAS Principal Distribution Amount

Shift Percentage
Class 1-A-4 Priority Percentage
Class 1-A-4 Priority Amount
Combined Priority Percentage
Combined Priority Amount

0.00000%
2.70359%

0.00
10.18008%

0.00
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Delinquency Information

 Delinquency Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Forceclosure Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Bankruptcy Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%
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 REO Info 

30-59 Days

60-89 Days

90+ Days

Total

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Balance
Loan Count

Group 1

0.00
0

0.00
0

0.00
0

0.00
0

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

0.00000%
0.00000%

    

 Totals for Foreclosure
Bankruptcy, REO

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

 
Totals for Foreclosure,REO

Bankruptcy, Delinquency

All Balance
Loan Count

Group 1
 

0.00
0

0.00000%
0.00000%

 
 

 
 

 
 

60+ Delinquency, Foreclosure, Bankruptcy & REO Totals

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

0.00
0.00
0.00
0.00
0.00
0.00

60+ Delinquency Average
Passing Delinquency Trigger Test

0.00
YES
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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
Monthly Default Rate
Conditional Default Rate

0.00
0.00
0.00
0.00
0.00
YES

0.00000%
0.00000%

Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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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

4,358,419.67
872.01

151,808.18
1,922.32

0.00
4,205,561.19

Principal

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

385,673.95
2,633,036.97

589,155.91
0.00
0.00
0.00
0.00

3,607,866.83

Other Amounts

Prepayment Penalites
Other Amounts
Total Other Remittance Amounts

0.00
0.00
0.00

Total Available Funds 7,813,428.02
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Distribution Summary

Amounts Available for Distribution

Total Servicer Remittance
Corridor Contract Proceeds Needed
Capitalized Interest
Supplemental Loan Deposit
Corridor Reserve Fund
Other Amounts
Total Amounts Available

7,813,428.02
0.00

1,165,932.27
29,618.93

0.00
0.00

9,008,979.22

Distribution Payments

Trustee Fee
Class Payments
Total Payments

7,807.50
9,001,171.72
9,008,979.22

Trust Accounts

Distribution Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

0.00
9,008,979.22
9,008,979.22

0.00

Supplemental Loan Account

Beginning Balance
Deposits
Withdrawals
Ending Balance

226,517,892.25
0.00

29,618.93
226,488,273.32
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Capitalized Interest Account

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,165,932.27
0.00
0.00

1,165,932.27

A Negative Ending Cap Int Balance Indicates an overdraft and money is due from the Depositor
A Positive Ending Cap Int Balance Indicates a surplus and money is due to the Depositor

Corridor Reserve Fund

Beginning Balance
Deposit
Withdrawal
Ending Balance

1,000.00
0.00
0.00

1,000.00

Yield Supplemental Amounts Details

Yield Supplemental Amounts

 Class Beginning Balance Current Period Amount Amount Paid Ending Amount

1-A-18 0.00 0.00 0.00 0.00

Corridor Contract Amounts Available

 Contract Beginning Amount Current Period Amount Ending Amount

1-A-18 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

5,968,979.23
928,818.76

801.75
0.00
0.00

5,039,358.72

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

1,035,031,020.77
0.00

2,707,865.25
0.00
0.00

1,032,323,155.52

Principal Distribution Amounts

Senior and Subordinate Percentages

Senior Percentage Original
Senior Prepayment Percentage Original
Senior Percentage
Senior Prepayment Percentage
Subordinate Percentages
Subordinate Prepayment Percentage

96.17808%
100.00000%

96.17808%
100.00000%

3.82192%
0.00000%

Principal Distribution Amounts

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

2,707,865.25
0.00

929,620.51
3,637,485.76
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Credit Enhancements

Subordination

Credit Support

Class A
Class A Percentage

Class M
Class M Percentage

Class B-1
Class B-1 Percentage

Class B-2
Class B-2 Percentage

Class B-3
Class B-3 Percentage

Class B-4
Class B-4 Percentage

Class B-5
Class B-5 Percentage

  Original Current

1,001,441,979.22
96.199998%

24,984,000.00
2.400000%

6,245,000.00
0.599904%

3,123,000.00
0.300000%

2,082,000.00
0.200000%

1,561,000.00
0.149952%

1,563,020.78
0.150146%

997,804,493.46
96.186673%

24,984,000.00
2.408416%

6,245,000.00
0.602007%

3,123,000.00
0.301052%

2,082,000.00
0.200701%

1,561,000.00
0.150478%

1,563,020.78
0.150673%
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Stratification Tables

 
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
0
1
0
0
0
0
0
1
0
0
0
0
0
0
0

17
93

117
149
132
100

70
105

65
97
32
35
28
23
23
28

173

0.000
0.000
0.000
0.078
0.000
0.000
0.000
0.000
0.000
0.078
0.000
0.000
0.000
0.000
0.000
0.000
0.000
1.319
7.215
9.077

11.559
10.240

7.758
5.431
8.146
5.043
7.525
2.483
2.715
2.172
1.784
1.784
2.172

13.421

0.00
0.00
0.00

65,500.00
0.00
0.00
0.00
0.00
0.00

204,382.98
0.00
0.00
0.00
0.00
0.00
0.00
0.00

7,163,035.61
40,853,111.86
54,205,822.59
72,986,006.24
67,797,736.24
53,828,135.21
39,359,793.35
61,958,050.55
39,846,566.91
62,145,221.46
21,260,011.63
24,265,613.93
19,997,714.85
16,995,777.02
17,513,789.57
22,161,385.45

414,754,858.79

0.000
0.000
0.000
0.006
0.000
0.000
0.000
0.000
0.000
0.020
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.691
3.938
5.225
7.036
6.536
5.189
3.794
5.973
3.841
5.991
2.049
2.339
1.928
1.638
1.688
2.136

39.982

Wgt Ave / Total: 1289 100.000 1,037,362,514.24 100.000
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8

>

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

5.0
5.3
5.5
5.8
6.0
6.3
6.5
6.8
7.0
7.3
7.5
7.8
8.0
8.0

1
0
5

27
86

386
531
195

43
11

4
0
0
0

0.078
0.000
0.388
2.095
6.672

29.946
41.195
15.128

3.336
0.853
0.310
0.000
0.000
0.000

1,554,869.35
0.00

2,893,588.64
17,747,914.58
55,423,216.88

470,506,846.81
335,370,345.75
121,388,556.30

24,507,864.30
5,994,015.88
1,975,295.75

0.00
0.00
0.00

0.150
0.000
0.279
1.711
5.343

45.356
32.329
11.702

2.363
0.578
0.190
0.000
0.000
0.000

Wgt Ave / Total: 1289 100.000 1,037,362,514.24 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

1
0
3

1285
0

0.078
0.000
0.233

99.690
0.000

204,382.98
0.00

1,485,260.16
1,035,672,871.10

0.00

0.020
0.000
0.143

99.837
0.000

Wgt Ave / Total: 1289 100.000 1,037,362,514.24 100.000


