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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

832,759,748.01
0.00
0.00
0.00

Pass
    Through    

Rate (%)

4.801880
0.000000
0.000000
0.000000

 
Principal

Distribution

7,303,416.52
0.00
0.00
0.00

 
Interest

Distribution

3,554,499.89
0.00
0.00
0.00

 
Total

Distribution

10,857,916.41
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

 
     Ending     

Balance

825,456,331.49
0.00
0.00
0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00

C 12670CAB3 Residual Fix-30/360 835,301,672.49 0.000000 0.00 1.48 1.48 0.00 825,503,723.51 0.00

Totals 832,759,748.01 7,303,416.52 3,554,501.37 10,857,917.89 0.00 825,456,331.49 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

832,759,748.01
0.00
0.00
0.00

Net
Principal

Distribution

7,303,416.52
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

Ending
Certificate
Balance

825,456,331.49
0.00
0.00
0.00

Ending
Certificate

Factor

0.868901402
0.000000000
0.000000000
0.000000000

C 12670CAB3 950,000,000.00 835,301,672.49 0.00 0.00 825,503,723.51 0.868951288

Totals 950,000,100.00 832,759,748.01 7,303,416.52 0.00 825,456,331.49
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Interest Distribution Detail

 
 

 Class 

A
EP
R1
R2

Beginning
Certificate
Balance

832,759,748.01
0.00
0.00
0.00

Pass
    Through    

Rate (%)

4.801880
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

4.801880
0.000000
0.000000
0.000000

 
Current
Interest

3,554,499.89
0.00
0.00
0.00

Total
Interest

Due

3,554,499.89
0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00

 
Interest

Paid

3,554,499.89
0.00
0.00
0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00

C 835,301,672.49 0.000000 0.000002 0.00 0.00 0.00 1.48 0.00

Totals 832,759,748.01 3,554,499.89 3,554,499.89 0.00 3,554,501.37 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

876.589208431
0.000000000
0.000000000
0.000000000

 
Principal

Distribution

7.687806863
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

3.741578834
0.000000000
0.000000000
0.000000000

Ending
Certificate
Balance

868.901401567
0.000000000
0.000000000
0.000000000

Pass
    Through    

Rate (%)

4.801880
0.000000
0.000000
0.000000

C 12670CAB3 950,000,000.00 879.264918411 0.000000000 0.000001558 868.951287905 0.000000

Totals 950,000,100.00 876.589116159 7.687806054 3.741579996 868.901310105
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Collateral Statement

Beginning Loan Count
Ending Loan Count

13,174
12,975

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

835,301,672.49
-14,899,363.41

0.00
-4,996,378.52

-7,652.47
10,105,445.42

825,503,723.51

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

6,153,501.26
4,801,570.46

0.00
10,955,071.72

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

348,042.36
0.00
0.00
0.00

97,155.30

Floating Allocation Percentage
Investor Interest Collections
Transferor Interest Collections

100.000000%
6,153,501.26

0.00

Investor Principal Collections
Transferor Principal Collections

4,801,570.46
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

837,267,400.40
174,597.02

9.379%
8.879%
1.877%

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

54,284.57
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
97,155.30

3,554,499.89
2,454,454.04

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

0.00
47,392.02

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
4,801,570.46

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
0.00

Total Payments 10,955,071.72
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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

2,454,454.04
47,392.02

4,801,570.46
0.00

7,303,416.52

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

4.65188%
0.15000%
4.80188%
7.80921%
4.80188%

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

3,554,499.89
0.00
0.00

3,554,499.89

Total Class A Payments 10,857,916.41

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
1.48
1.48

Servicer Reconciliation

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

10,955,071.72
1.48

-97,155.30
-10,857,917.89

0.00
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Overcollateralization Details

Step Down Reached on October 2009 NO

Step Down Trigger Tests

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

-4.040%
7.263%
1.000%
3.223%

YES

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

1.846%
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
825,503,723.51

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
58,610,764.37

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

Last Month OC Ending Amount
Less: Current Month Charge-offs
Current Month OC Beginning Amount

2,541,924.48
4,996,378.52

-2,454,454.04

OC Requirement
OC Deficiency Beginning
OC Excess
OC Reduction

33,725,000.00
36,179,454.04

0.00
0.00

OC Ending Amount
OC Deficiency Ending

47,392.02
33,677,607.98

Excess Interest ( Investor Interest - Owner Trustee Fee - Indenture Trustee Fee - Premium - Note Interest ) 2,501,846.06
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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 0.00

Realized Losses

Investor Loss Amounts
Investor Loss Amounts Paid
Investor Loss Amounts Unpaid

2,454,454.04
2,454,454.04

0.00

Current Realized Principal Losses
Cumulative Realized Principal Losses
Current CDR

4,996,378.52
17,541,173.97

6.987%

Loss Details

        
Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Previous
Status

Current
Note Rate

        
State

Group I

132721115
116723071
133074488
141010392
141803540

142455967
145436137
148016883
148107447
148145443

148145627
148359062
148359070
148750917
149007618

149057576
149105486

15,000.00
145,500.00
56,690.00
88,300.00

180,000.00

86,579.35
125,100.00
80,000.00
34,655.76
30,000.00

83,350.00
87,263.19
20,343.62
37,156.64
27,200.00

159,136.00
114,041.76

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00

15,000.00
145,500.00
56,690.00
88,300.00

180,000.00

86,579.35
125,100.00
80,000.00
34,655.76
30,000.00

83,350.00
87,263.19
20,343.62
37,156.64
27,200.00

159,136.00
114,041.76

DEL
DEL
DEL
DEL
DEL

DEL
DEL

BK
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL

10.250
9.500

13.250
7.500

10.750

9.500
10.000
9.875

11.875
13.325

13.525
13.125
12.750
15.950
12.775

10.800
7.650

FL
GA
OH
CA
OH

IN
NC
HI

OR
WA

NJ
SD
IN
IL

AZ

LA
TN
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Loan ID

Liquidation
Balance

Liquidation
Proceeds

Realized
Loss

Previous
Status

Current
Note Rate

        
State

149145115
149636208
151669652

151828040
153149021
153483906
153773253
153978158

154423055
155282638
155433748
155806247
156502261

156557806
156669177
156695970
156720829
156836392

156844176
156879665
156928536
156930056
157065346

157300041
157665839
158322167
158521679
158676536

158789865
159342629
163396808
165081414

55,000.00
135,000.00
43,000.00

67,000.00
296,687.67
212,000.00
99,800.00
21,000.00

78,398.00
68,000.00
49,426.00

203,000.00
362,000.00

363,562.00
35,800.00

130,983.13
22,236.48
92,828.00

24,998.39
58,000.00
68,000.00

211,500.00
69,350.00

124,000.00
75,000.00
24,400.00

107,000.00
130,000.00

87,000.00
93,000.00

159,000.00
66,745.00

0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00

7,652.47

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00

55,000.00
135,000.00
43,000.00

67,000.00
296,687.67
212,000.00
99,800.00
21,000.00

78,398.00
68,000.00
49,426.00

203,000.00
362,000.00

363,562.00
35,800.00

130,983.13
22,236.48
92,828.00

24,998.39
58,000.00
68,000.00

211,500.00
61,697.53

124,000.00
75,000.00
24,400.00

107,000.00
130,000.00

87,000.00
93,000.00

159,000.00
66,745.00

DEL
DEL
DEL

DEL
DEL
DEL
DEL
REO

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL

BK
DEL
DEL

DEL
DEL
DEL
DEL
DEL

DEL
DEL
DEL
DEL

15.980
11.875
13.125

11.000
12.250
10.500
14.000
12.250

13.250
10.625
10.250
10.250
7.250

14.500
11.000
14.500
11.500
13.375

11.500
10.500
13.750
16.500
11.000

11.750
8.625
8.500

11.750
11.875

14.125
13.250
13.125
8.375

OK
FL
AL

WA
GA
OH
FL
MI

CA
CA
NC
CA
CA

CA
FL
CA
NC
CO

NC
CA
MI
MI
NJ

CA
CA
MI
CA
FL

CA
FL
UT

MN
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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+

227
174
265

0
0
0

_______
666

Count

1.750%
1.341%
2.042%
0.000%
0.000%
0.000%

_______
5.133%

18,376,931
16,969,951
24,381,301

0
0
0

________
59,728,183

Scheduled
Balance

2.226%
2.056%
2.954%
0.000%
0.000%
0.000%

________
7.235%

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+

5
2
2

13
0
0
0

_______
22

Count

0.039%
0.015%
0.015%
0.100%
0.000%
0.000%
0.000%

_______
0.170%

374,315
261,200
83,970

1,314,508
0
0
0

________
2,033,992

Scheduled
Balance

0.045%
0.032%
0.010%
0.159%
0.000%
0.000%
0.000%

________
0.246%

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
2
0
0
0

_______
2

Count

0.000%
0.000%
0.000%
0.015%
0.000%
0.000%
0.000%

_______
0.015%

0
0
0

85,594
0
0
0

________
85,594

Scheduled
Balance

0.000%
0.000%
0.000%
0.010%
0.000%
0.000%
0.000%

________
0.010%

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%
0.008%
0.000%
0.000%
0.000%

_______
0.008%

0
0
0

55,999
0
0
0

________
55,999

Scheduled
Balance

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

________
0.007%

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+

5
229
176
281

0
0
0

_______
691

Count

0.039%
1.765%
1.356%
2.166%
0.000%
0.000%
0.000%

_______
5.326%

374,315
18,638,131
17,053,920
25,837,403

0
0
0

________
61,903,769

Scheduled
Balance

0.045%
2.258%
2.066%
3.130%
0.000%
0.000%
0.000%

________
7.499%

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

156901997
_________
New Total

157037519
_________
Exist Total

Total

New
____________

Existing
____________

35,677.96
____________

35,677.96

49,916.11
____________

49,916.11

85,594.07

8.000
____________

9.125
____________

47.21%
____________

44.97%
____________

ID
____________

NJ
____________

Single Family
____________

Single Family
____________

Second
____________

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

163914101
_________
New Total

New
________

55,999.12
______________

55,999.12

12.250
__________

100.00%
_______

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

157628285
157119715
156945956
156198606
156071857

155222903
148751125
148544688
147453613
142981439

164871302
_________
New Total

158030679
156792826
156709132
157057244

152200782
149835569
149367887
148974185
148883502

148476176
138407173
_________
Exist Total

Total

New
New
New
New
New

New
New
New
New
New

New
____________

Existing
Existing
Existing
Existing

Existing
Existing
Existing
Existing
Existing

Existing
Existing

____________

11,990.00
67,500.00
41,100.00

134,000.00
82,920.89

50,984.88
25,000.00

150,000.00
99,757.00

143,350.49

132,200.00
____________

938,803.26

18,395.98
76,943.19
37,988.55
89,456.73

259,000.00
200,000.00
71,979.53

129,000.00
30,000.00

118,000.00
64,425.00

____________
1,095,188.98

2,033,992.24

9.625
9.375
8.750
8.875
9.750

11.250
14.700
15.400
11.550
10.500

9.250
____________

11.000
8.750

10.250
11.125

13.000
9.250
9.625

11.875
9.750

15.980
8.375

____________

90.00%
90.00%

100.00%
89.98%
92.59%

95.00%
91.16%
93.20%
77.96%
90.00%

79.86%
____________

100.00%
100.00%
90.00%

100.00%

100.00%
78.55%

100.00%
95.00%
90.37%

100.00%
94.90%

____________

AZ
CA
KS
CA
MS

CO
UT
VA
KY
FL

VA
____________

MI
NV
GA
CA

FL
OH
WA
MI
NY

FL
FL

____________

Low-Rise Condo
PUD

Single Family
Single Family
Single Family

PUD
Single Family

PUD
Single Family
Single Family

Single Family
____________

Single Family
PUD

Single Family
Single Family

Single Family
PUD

Single Family
Single Family
Single Family

PUD
Single Family

____________

Second
Second
Second
Second
Second

Second
Second
Second
Second
Second

Second
____________

Second
Second
Second
Second

Second
Second
Second
Second
Second

Second
Second

____________


