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Certificateholder Monthly Distribution Summary

 
 

 Class 

A
EP
R1
R2

 
 

   Cusip   

12670CAA5
12670CAE7
12670CAC1
12670CAD9

 
Class

Description

Senior
Senior
Senior
Senior

Certificate
Rate
Type

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

 
   Beginning   

Balance

843,474,727.85
0.00
0.00
0.00

Pass
    Through    

Rate (%)

5.241250
0.000000
0.000000
0.000000

 
Principal

Distribution

10,714,979.84
0.00
0.00
0.00

 
Interest

Distribution

3,806,853.32
9,874.34

0.00
0.00

 
Total

Distribution

14,521,833.16
9,874.34

0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

 
     Ending     

Balance

832,759,747.92
0.00
0.00
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00

C 12670CAB3 Residual Fix-30/360 851,248,071.51 0.000000 0.00 1.70 1.70 0.00 835,301,672.49 0.00

Totals 843,474,727.85 10,714,979.84 3,816,729.36 14,531,709.20 0.00 832,759,747.92 0.00
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Principal Distribution Detail

 
 

 Class 

A
EP
R1
R2

 
 

Cusip

12670CAA5
12670CAE7
12670CAC1
12670CAD9

Original
Certificate
Balance

950,000,000.00
0.00
0.00

100.00

Beginning
Certificate
Balance

843,474,727.85
0.00
0.00
0.00

Net
Principal

Distribution

10,714,979.84
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

Ending
Certificate
Balance

832,759,747.92
0.00
0.00
0.00

Ending
Certificate

Factor

0.876589208
0.000000000
0.000000000
0.000000000

C 12670CAB3 950,000,000.00 851,248,071.51 0.00 0.00 835,301,672.49 0.879264918

Totals 950,000,100.00 843,474,727.85 10,714,979.84 0.00 832,759,747.92
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Interest Distribution Detail

 
 

 Class 

A
EP
R1
R2

Beginning
Certificate
Balance

843,474,727.85
0.00
0.00
0.00

Pass
    Through    

Rate (%)

5.241250
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.241250
0.000000
0.000000
0.000000

 
Current
Interest

3,806,853.32
0.00
0.00
0.00

Total
Interest

Due

3,806,853.32
0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00

 
Interest

Paid

3,806,853.32
9,874.34

0.00
0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00

C 851,248,071.51 0.000000 0.000002 0.00 0.00 0.00 1.70 0.00

Totals 843,474,727.85 3,806,853.32 3,806,853.32 0.00 3,816,729.36 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A
EP
R1
R2

 
 

Cusip

12670CAA5
12670CAE7
12670CAC1
12670CAD9

Original
Certificate
Balance

950,000,000.00
0.00
0.00

100.00

Beginning
Certificate
Balance

887.868134579
0.000000000
0.000000000
0.000000000

 
Principal

Distribution

11.278926149
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

4.007214018
0.000000000
0.000000000
0.000000000

Ending
Certificate
Balance

876.589208338
0.000000000
0.000000000
0.000000000

Pass
    Through    

Rate (%)

5.241250
0.000000
0.000000
0.000000

C 12670CAB3 950,000,000.00 896.050601589 0.000000000 0.000001789 879.264918411 0.000000

Totals 950,000,100.00 887.868041119 11.278924960 4.017609430 876.589116064
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Collateral Statement

Beginning Loan Count
Ending Loan Count

13,100
13,448

Beginning Collateral Balance
Principal Collected
Repurchased Principal
Charge-Offs
Additional Balances
Ending Collateral Balance

851,248,071.51
-19,338,365.03

-68,759.42
-7,720,323.35
11,181,048.78

835,301,672.49

Net Interest Collected
Principal Collected Net of Additional Balances
Charged-off Loan Proceeds
Servicer Remittance

6,394,162.87
8,226,075.67

9,874.34
14,630,112.88

Master Servicer Fees
Owner Trustee Fee
Indenture Trustee Fee
Loan Mortgage Insurance
Bond Insurance Premium

354,686.70
0.00
0.00
0.00

98,405.38

Floating Allocation Percentage
Investor Interest Collections
Transferor Interest Collections

100.000000%
6,394,162.87

0.00

Investor Principal Collections
Transferor Principal Collections

8,226,075.67
0.00

Average Daily Loan Balance
Weighted Average Daily Line of Credit
Weighted Average Daily Coupon
Weighted Average Daily Net Coupon
Weighted Average Daily Margin

852,476,333.47
173,327.00

9.645%
9.145%
1.894%

Balance of Loans with Credit Limit Modification
Balance of Loans with Margin Modification
Balance of Loans with Credit Limit and Margin Modifications

54,298.88
0.00
0.00

Rapid Amortization Event
Rapid Amortization Period

NO
NO
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Payments

Section 8.03(a) Investor Interest Collections

(i) Owner Trustee and Intenture Trustee Fees
(i) Insurance Premium
(iii) Aggregate Investor Interest
(iv) Investor Loss Amounts

0.00
98,405.38

3,806,853.32
0.00

(v) Unreimbursed Credit Enhancement Draws
(vi) Accelerated Principal Payment Amount
(vii) Credit Enhancer Payments

0.00
2,488,904.17

0.00

(viii) Master Servicer Payments pursuant to SSA
(ix) Basis Risk Carryforward Payment
(x) Remaining, to the Transferor

0.00
0.00
0.00

Section 8.03(b) Principal Collections

Net Draw Payment to R1
Scheduled Principal Payment
Overcollateralization Step Down Amount

0.00
8,226,075.67

0.00

Section 8.03(c) Subordinate Collections

Unpaid Owner Trustee and Indenture Trustee Fees
Unpaid Insurance Premiums
Unpaid Aggregate Investor Interest
Unpaid Investor Loss Amounts

0.00
0.00
0.00
0.00

Transferor Interest Collections Paid
Transferor Principal Paid

0.00
0.00

Section 8.03(g) Charged-off Loan Proceeds

(i) Unreimbursed Credit Enhancement Draws
(ii) Investor Loss Amount and class R1 payment
(iii) to Class E-P

0.00
0.00

9,874.34

Total Payments 14,630,112.88
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Distribution Summary & Reconciliation

Distribution Summary

Investor Loss Amount
Accelerated Principal
Scheduled Principal Payment Amount
Insured Payment
Total Class A Principal Payment

0.00
2,488,904.17
8,226,075.67

0.00
10,714,979.84

One-Month Libor
Class A Margin
Interest Formula Interest Rate
Maximum Class Interest Rate
Class Coupon

5.09125%
0.15000%
5.24125%
8.61595%
5.24125%

Aggregate Investor Interest
Basis Risk Payments
Interest Shortfall Paid
Total Class A Interest Payment

3,806,853.32
0.00
0.00

3,806,853.32

Total Class A Payments 14,521,833.16

Transferor Interest Collections
Transferor Principal Collections
Additional Balances
Remaining Investor Interest Collections
Overcollateralization Step-Down Amount
Earnings from Basis Risk Reserve
Total Trans Class Payment

0.00
0.00
0.00
0.00
0.00
1.70
1.70

Servicer Reconciliation

Servicer Remittance
Earnings from Basis Risk Reserve
Insurance Premium
Total Class Payments
Remaining

14,630,112.88
1.70

-98,405.38
-14,531,709.20

0.00
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Overcollateralization Details

Step Down Reached on October 2009 NO

Step Down Trigger Tests

Current Spread Rate
Spread Rate Test Trigger Threshold
Spread Rate Step Down Event in Effect?

-7.554%
1.000%

YES

Current Cumulative Loss Percentage
Cumulative Loss Test Trigger Threshold
Cumulative Loss Step Down Test in Effect?

1.321%
100.000%

NO

Step Down Trigger Test in Effect? ( Either one of Above Step Down Tests Fails ) YES

Required Transferor Subordinate Amount

Original Note Balance
Ending Loan Group Balance
OC Floor ( 0.50%*Orig. Note Balance )

950,000,000.00
835,301,672.49

4,750,000.00

Prior to Step-Down Date, [3.55%*Orig Note Bal ]
After Step-Down Date, [2*3.55%*End Balance MAX OC Floor ]

33,725,000.00
59,306,418.75

If Trigger Step Down Event Pursuant to its Respective Threshold  [ Last Month's Value ] 33,725,000.00

Final Subordinate Transferor Requirement 33,725,000.00

Overcollateralization Details

OC Beginning Amount
OC Requirement
OC Deficiency Beginning
OC Excess
OC Reduction

53,020.40
33,725,000.00
33,671,979.60

0.00
0.00

OC Ending Amount
OC Deficiency Ending

2,541,924.57
31,183,075.43

Excess Interest ( Investor Interest - Owner Trustee Fee - Indenture Trustee Fee - Premium - Note Interest ) 2,488,904.17
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Additional Details

Net Draws
Net Draws Principal Payment
Remaining Net Draws

0.00
0.00
0.00

Charged-off Loan Proceeds 9,874.34

Realized Losses

Investor Loss Amounts
Investor Loss Amounts Paid
Investor Loss Amounts Unpaid

0.00
0.00
0.00

Current Realized Principal Losses
Cumulative Realized Principal Losses
Current CDR

7,720,323.35
12,544,795.45

10.447%

Loss Details

        
Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Previous
Status

Current
Note Rate

        
State

Post
Recovery Losses

Group I

802866
1474477
1701591

147347343
149145587

151193592
131419089
131901373
147965765
148017219

148043279
148109215
148144923
148276916
148655945

148750893
149008106

74,000.00
55,000.00
86,000.00
93,700.00
80,000.00

128,000.00
98,000.00
66,988.36

123,226.23
196,915.10

83,700.00
171,594.62
119,600.00
179,600.00
209,000.00

31,300.00
24,992.64

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00

74,000.00
55,000.00
86,000.00
93,700.00
80,000.00

128,000.00
98,000.00
66,988.36

123,226.23
196,915.10

83,700.00
171,594.62
119,600.00
179,600.00
209,000.00

31,300.00
24,992.64

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL

BK
DEL
DEL

REO
DEL

11.250
10.750
8.750

12.000
11.900

11.875
13.000
12.000
11.450
14.625

11.740
9.750

13.025
9.250

12.740

16.200
13.025

NV
MO
AZ
KY
FL

NV
CA
CA
OH
IA

NC
NV
UT
NC
TN

AL
MO

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
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Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Previous
Status

Current
Note Rate

        
State

Post
Recovery Losses

149057768
149259985
149519858

149532715
149734901
149739477
149739805
149739917

149788363
149822632
151142513
152075707
152965903

153682879
153776069
153874080
154901759
155632676

156098943
156373508
156406743
156515888
156521245

156662385
156745396
156767595
156842439
156880463

157125808
157304049
157352565
157355067
157744900

157852112
157899059
157929166
158042097
158189573

158273307
158502116
158610465
158789929

87,000.00
114,621.00
83,000.00

112,600.00
100,000.00
124,480.00
116,000.00
172,500.00

188,750.00
245,000.00
99,501.00

178,385.70
82,399.74

161,850.00
76,500.00
31,796.99
65,000.00

131,000.00

7,600.00
240,000.00
38,040.00
69,500.00

270,000.00

49,000.00
245,000.00
64,500.00
32,000.00

103,500.00

65,633.00
123,600.00
21,249.97
25,000.00

152,000.00

245,000.00
168,260.00
58,689.00
99,900.00

115,500.00

152,000.00
75,800.00
24,000.00
90,000.00

0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00

87,000.00
114,621.00
83,000.00

112,600.00
100,000.00
124,480.00
116,000.00
172,500.00

188,750.00
245,000.00
99,501.00

178,385.70
82,399.74

161,850.00
76,500.00
31,796.99
65,000.00

131,000.00

7,600.00
240,000.00
38,040.00
69,500.00

270,000.00

49,000.00
245,000.00
64,500.00
32,000.00

103,500.00

65,633.00
123,600.00
21,249.97
25,000.00

152,000.00

245,000.00
168,260.00
58,689.00
99,900.00

115,500.00

152,000.00
75,800.00
24,000.00
90,000.00

DEL
DEL
DEL

DEL
DEL

FC
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
BK

DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL

16.230
11.700
8.875

13.250
11.750
10.375
10.250
9.250

13.000
9.250

11.375
11.750
10.250

12.250
11.375
12.375
11.375
11.125

12.125
11.875
7.750
7.500

11.000

9.500
14.750
10.500
12.500
9.500

11.250
12.375
11.250
11.625
12.625

13.125
7.750

10.500
11.625
12.250

10.250
11.250
9.000

11.625

OH
IN
WI

IN
MO
TN
NV
AL

SC
WI
PA
GA
FL

FL
MS
FL
CA
CA

WV
CA
FL
CA
MN

FL
WA
CA
NV
CA

FL
NJ

CA
CA
IL

CA
CA
NC
NV
CA

NJ
IL

MI
CA

0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
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Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Previous
Status

Current
Note Rate

        
State

Post
Recovery Losses

159157762

163403265
163479421
163533265
163849979
164177958

164254762
164267907
164365109
165383890
165462035

63,600.00

195,000.00
26,450.00
50,000.00

164,000.00
148,000.00

240,000.00
77,000.00

124,500.00
40,000.00
64,000.00

0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

63,600.00

195,000.00
26,450.00
50,000.00

164,000.00
148,000.00

240,000.00
77,000.00

124,500.00
40,000.00
64,000.00

DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

12.500

11.375
13.000
8.750

13.250
13.250

11.750
11.250
13.375
11.250
8.500

FL

IL
GA
CA
CA
CA

IL
FL
AZ
MI

MN

0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
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Delinquency Status
Group 1 - Delinquency Status

DELINQUENT
       

Days
       

Count
Scheduled

Balance

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

Days

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

270
162
201

0
0
0

_______
633

Count

2.008%
1.205%
1.495%
0.000%
0.000%
0.000%

_______
4.707%

23,316,874
14,071,940
19,286,062

0
0
0

________
56,674,876

Scheduled
Balance

2.739%
1.653%
2.266%
0.000%
0.000%
0.000%

________
6.658%

BANKRUPTCY
       

Days
       

Count
Scheduled

Balance
1 - 29

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

Days

1 - 29
30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

3
1
1
8
0
0
0

_______
13

Count

0.022%
0.007%
0.007%
0.059%
0.000%
0.000%
0.000%

_______
0.097%

235,956
71,980
18,396

916,870
0
0
0

________
1,243,202

Scheduled
Balance

0.028%
0.008%
0.002%
0.108%
0.000%
0.000%
0.000%

________
0.146%

FORECLOSURE
       

Days
       

Count
Scheduled

Balance
1 - 29

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

Days

1 - 29
30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

0
0
0
1
0
0
0

_______
1

Count

0.000%
0.000%
0.000%
0.007%
0.000%
0.000%
0.000%

_______
0.007%

0
0
0

49,916
0
0
0

________
49,916

Scheduled
Balance

0.000%
0.000%
0.000%
0.006%
0.000%
0.000%
0.000%

________
0.006%

REO
       

Days
       

Count
Scheduled

Balance
1 - 29

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

Days

1 - 29
30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

0
0
0
1
0
0
0

_______
1

Count

0.000%
0.000%
0.000%
0.007%
0.000%
0.000%
0.000%

_______
0.007%

0
0
0

21,000
0
0
0

________
21,000

Scheduled
Balance

0.000%
0.000%
0.000%
0.002%
0.000%
0.000%
0.000%

________
0.002%

TOTAL
       

Days
       

Count
Scheduled

Balance
1 - 29

30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

Days

1 - 29
30 - 59
60 - 89

90 - 179
180 - 269
270 - 359

360+

3
271
163
211

0
0
0

_______
648

Count

0.022%
2.015%
1.212%
1.569%
0.000%
0.000%
0.000%

_______
4.819%

235,956
23,388,854
14,090,336
20,273,848

0
0
0

________
57,988,994

Scheduled
Balance

0.028%
2.748%
1.655%
2.382%
0.000%
0.000%
0.000%

________
6.812%

Beginning with the remittance report of 11/15/07 forward, the delinquency buckets above do not include Bankruptcies, Foreclosures and REOs.
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Foreclosure Loan Details

        
Loan ID

        
Status

Current
Balance

Current
Note Rate

Original
LTV

        
State

Property
Type

Lien
Status

Group I

157037519
_________
New Total

New
____________

49,916.11
____________

49,916.11

9.375
____________

44.97%
____________

NJ
____________

Single Family
____________

Second
____________
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REO Loan Details

        
Loan ID

        
Status

Current
Balance

Current
Note Rate

Original
LTV

        
State

Property
Type

Lien
Status

Group I

153978158
_________
New Total

New
________

21,000.00
______________

21,000.00

12.500
__________

91.83%
_______

MI
_________

Single Family
_______

Second
________
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Bankruptcy Loan Details

        
Loan ID

        
Status

Current
Balance

Current
Note Rate

Original
LTV

        
State

Property
Type

Lien
Status

Group I

149835569
149367887
148883502
148016883
158030679

156928536
156709132
157057244
_________
New Total

156792826
152200782

148974185
148476176
138407173
_________
Exist Total

Total

New
New
New
New
New

New
New
New

____________

Existing
Existing

Existing
Existing
Existing

____________

200,000.00
71,979.53
30,000.00
80,000.00
18,395.98

68,000.00
37,988.55
89,456.73

____________
595,820.79

76,955.84
259,000.00

129,000.00
118,000.00
64,425.00

____________
647,380.84

1,243,201.63

9.500
9.875

10.000
10.125
11.250

14.000
10.500
11.375

____________

9.000
13.250

12.125
16.230
8.625

____________

78.55%
100.00%
90.37%
90.00%

100.00%

100.00%
90.00%

100.00%
____________

100.00%
100.00%

95.00%
100.00%
94.90%

____________

OH
WA
NY
HI
MI

MI
GA
CA

____________

NV
FL

MI
FL
FL

____________

PUD
Single Family
Single Family

PUD
Single Family

Single Family
Single Family
Single Family

____________

PUD
Single Family

Single Family
PUD

Single Family
____________

Second
Second
Second
Second
Second

Second
Second
Second

____________

Second
Second

Second
Second
Second

____________




