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DISTRIBUTION IN DOLLARS

CLASS ORIGINAL FACE
VALUE

BEGINNING
PRINCIPAL
BALANCE

PRINCIPAL INTEREST TOTAL REALIZED
LOSSES

DEFERRED
INTEREST

ENDING
PRINCIPAL
BALANCE

A1A 767,078,000.00 391,679,050.24 17,212,317.40 1,787,416.47 18,999,733.87 0.00 0.00 374,466,732.84

A2A 182,000,000.00 17,945,264.77 4,377,995.55 80,447.13 4,458,442.68 0.00 0.00 13,567,269.22

A2B 91,700,000.00 91,700,000.00 0.00 414,776.93 414,776.93 0.00 0.00 91,700,000.00

A2C 71,400,000.00 71,400,000.00 0.00 325,831.92 325,831.92 0.00 0.00 71,400,000.00

A2D 32,621,000.00 32,621,000.00 0.00 151,755.61 151,755.61 0.00 0.00 32,621,000.00

M1 78,300,000.00 78,300,000.00 0.00 366,150.38 366,150.38 0.00 0.00 78,300,000.00

M2 21,600,000.00 21,600,000.00 0.00 101,877.00 101,877.00 0.00 0.00 21,600,000.00

M3 18,900,000.00 18,900,000.00 0.00 90,055.88 90,055.88 0.00 0.00 18,900,000.00

M4 18,225,000.00 18,225,000.00 0.00 87,280.03 87,280.03 0.00 0.00 18,225,000.00

M5 12,825,000.00 12,825,000.00 0.00 62,349.09 62,349.09 0.00 0.00 12,825,000.00

M6 10,125,000.00 10,125,000.00 0.00 53,056.41 53,056.41 0.00 0.00 10,125,000.00

M7 8,775,000.00 8,775,000.00 0.00 46,830.47 46,830.47 0.00 0.00 8,775,000.00

M8 7,425,000.00 7,425,000.00 0.00 44,590.22 44,590.22 0.00 0.00 7,425,000.00

M9 8,775,000.00 8,775,000.00 0.00 56,585.34 56,585.34 0.00 0.00 8,775,000.00

M10 6,750,000.00 6,750,000.00 0.00 43,527.19 43,527.19 0.00 0.00 6,750,000.00

M11 6,750,000.00 6,750,000.00 0.00 43,527.19 43,527.19 0.00 0.00 6,750,000.00

C 0.00 0.00 0.00 612,048.92 612,048.92 0.00 0.00 0.00

TRUST_CERT 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.00

TOTALS 1,343,249,000.00 803,795,315.01 21,590,312.95 4,368,106.18 25,958,419.13 0.00 0.00 782,205,002.06
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FACTOR INFORMATION PER $1000 OF ORIGINAL FACE

CLASS CUSIP BEGINNING
PRINCIPAL

PRINCIPAL INTEREST TOTAL ENDING PRINCIPAL CURRENT
PASS-
THRU
RATE

A1A 669884AA6 510.61176339 22.43880987 2.33016260 24.76897248 488.17295352 5.665000%

A2A 669884AB4 98.60035588 24.05492060 0.44201720 24.49693780 74.54543528 5.565000%

A2B 669884AC2 1,000.00000000 0.00000000 4.52319444 4.52319444 1,000.00000000 5.615000%

A2C 669884AD0 1,000.00000000 0.00000000 4.56347227 4.56347227 1,000.00000000 5.665000%

A2D 669884AE8 1,000.00000000 0.00000000 4.65208332 4.65208332 1,000.00000000 5.775000%

M1 669884AF5 1,000.00000000 0.00000000 4.67625006 4.67625006 1,000.00000000 5.805000%

M2 669884AG3 1,000.00000000 0.00000000 4.71652778 4.71652778 1,000.00000000 5.855000%

M3 669884AH1 1,000.00000000 0.00000000 4.76486138 4.76486138 1,000.00000000 5.915000%

M4 669884AJ7 1,000.00000000 0.00000000 4.78902771 4.78902771 1,000.00000000 5.945000%

M5 669884AK4 1,000.00000000 0.00000000 4.86152749 4.86152749 1,000.00000000 6.035000%

M6 669884AL2 1,000.00000000 0.00000000 5.24013926 5.24013926 1,000.00000000 6.505000%

M7 669884AM0 1,000.00000000 0.00000000 5.33680570 5.33680570 1,000.00000000 6.625000%

M8 669884AN8 1,000.00000000 0.00000000 6.00541684 6.00541684 1,000.00000000 7.455000%

M9 669884AP3 1,000.00000000 0.00000000 6.44847180 6.44847180 1,000.00000000 8.005000%

M10 669884AQ1 1,000.00000000 0.00000000 6.44847259 6.44847259 1,000.00000000 8.005000%

M11 669884AR9 1,000.00000000 0.00000000 6.44847259 6.44847259 1,000.00000000 8.005000%

TOTALS      598.39636211 16.07320233 3.25189610 19.32509842 582.32315979      
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Available Funds - Group I 19,763,848.79
Available Funds - Group II 5,878,303.56

 
Principal  

 
Group I Scheduled Principal 334,417.01
Group I Prepayments in Full 14,001,941.05
Group I Curtailments 298,102.81
Group I Net Liquidation Proceeds 1,671,919.62
Group I Realized Losses 981,405.22

 
Group II Scheduled Principal 133,727.28
Group II Prepayments in Full 3,165,421.44
Group II Curtailments 168,404.70
Group II Net Liquidation Proceeds 660,782.27
Group II Realized Losses 401,309.59

 
Total Scheduled Principal 468,144.29
Total Prepayments in Full 17,167,362.49
Total Curtailments 466,507.51
Total Net Liquidation Proceeds 2,332,701.89
Total Realized Losses 1,382,714.81

 
Distributions of Principal  

 
Class A-1A 17,212,317.40
Class A-2A 4,377,995.55
Class A-2B 0.00
Class A-2C 0.00
Class A-2D 0.00
Class M-1 0.00
Class M-4 0.00
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Class M-5 0.00
Class M-6 0.00
Class M-2 0.00
Class M-3 0.00
Class M7 0.00
Class M8 0.00
Class M9 0.00
Class M10 0.00
Class M11 0.00

 
Distributions of Interest  

 
Class A-1A 1,787,416.47
Class A-2A 80,447.13
Class A-2b 414,776.93
Class A-2C 325,831.92
Class A-2D 151,755.61
Class M-1 366,150.38
Class M-2 101,877.00
Class M-3 90,055.88
Class M-4 87,280.03
Class M-5 62,349.09
Class M-6 53,056.41
Class M-7 46,830.47
Class M-8 44,590.22
Class M-9 56,585.34
Class M-10 43,527.19
Class M-11 43,527.19
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Collateral Interest Detail  
 

Group I Gross Interest 3,768,215.94
Group I Servicing Fee 221,137.06
Group I Custodian Fee 713.80
Group I Trustee Fee 1,547.96
Group I MI Premium 264,697.44

 
Group II Gross Interest 1,993,487.68
Group II Servicing Fee 116,438.47
Group II Custodian Fee 305.00
Group II Trustee Fee 815.07
Group II MI Premium 157,293.59

 
Total Gross Interest 5,761,703.62
Total Servicing Fee 337,575.54
Total Custodian Fee 1,018.80
Total Trustee Fee 2,363.03
Total MI Premium 421,991.03

 
Collateral Prepay Penalty Detail  

 
Group I Prepay Penalty 245,620.92
Group II Prepay Penalty 46,981.82
Total Prepay Penalty 292,602.74

 
Pool Balances  

 
Group I Beginning Pool Balance 530,728,591.85
Group I Ending Pool Balance 513,511,340.21
Group II Beginning Pool Balance 279,452,943.83
Group II Ending Pool Balance 274,940,068.12
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Total Beginning Pool Balance 810,181,535.68
Total Ending Pool Balance 788,451,408.33

 
Mortgage Loan Information as of Determination Date  

 
Number of Mortgage Loans 4,958
Aggregate Principal Balance of Mortgage Loans 788,451,408.33
Beginning Weighted Average Mortgage Rate 8.5339%
Swap Funds Outgoing Payment 0.00
Swap Funds Received 260,054.15
Wachovia Swap 44,816.66
Deutsche Swap 63,374.99
Greenwich Swap 151,862.50

 
 

Cap Funds Received 105,527.78
Cap Fee 45,933.33

 
Loans Delinquent  
Contractual Delinquency - Group I  

Balance of 0-30 Days 430,765,462.34
Number of 0-30 Days 2,980
Balance of 30-59 Days 13,757,514.72
Number of 30-59 Days 93
Balance of 60-89 Days 9,106,447.46
Number of 60-89 Days 52
Balance of 90+ Days 5,049,298.31
Number of 90+ Days 29

 
Contractual Bankrutpcy - Group I  

Balance of 0-30 Days 672,998.56
Number of 0-30 Days 6
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Balance of 30-59 Days 197,290.82
Number of 30-59 Days 2
Balance of 60-89 Days 610,997.17
Number of 60-89 Days 6
Balance of 90+ Days 5,946,820.77
Number of 90+ Days 40

 
Legal Delinquency - Group I  

Balance of 0-30 Days 430,765,462.34
Number of 0-30 Days 2,980
Balance of 30-59 Days 13,757,514.72
Number of 30-59 Days 93
Balance of 60-89 Days 9,106,447.46
Number of 60-89 Days 52
Balance of 90+ Days 5,049,298.31
Number of 90+ Days 29

 
Legal Bankruptcy - Group I  

Balance of 0-30 Days 5,046,890.44
Number of 0-30 Days 37
Balance of 30-59 Days 773,002.26
Number of 30-59 Days 6
Balance of 60-89 Days 970,363.40
Number of 60-89 Days 5
Balance of 90+ Days 637,851.22
Number of 90+ Days 6

 
Loans in Foreclosure - Group I  

Balance of 0-30 Days 1,570,553.94
Number of 0-30 Days 10
Balance of 30-59 Days 71,789.46
Number of 30-59 Days 1
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Balance of 60-89 Days 0.00
Number of 60-89 Days 0
Balance of 90+ Days 25,109,515.58
Number of 90+ Days 137

 
Contractual Delinquency - Group II  

Balance of 0-30 Days 211,990,737.47
Number of 0-30 Days 1,193
Balance of 30-59 Days 10,968,980.04
Number of 30-59 Days 56
Balance of 60-89 Days 5,490,306.42
Number of 60-89 Days 27
Balance of 90+ Days 2,999,964.35
Number of 90+ Days 24

 
Contractual Bankrutpcy - Group II  

Balance of 0-30 Days 1,200,747.97
Number of 0-30 Days 6
Balance of 30-59 Days 76,744.87
Number of 30-59 Days 1
Balance of 60-89 Days 1,488,522.85
Number of 60-89 Days 3
Balance of 90+ Days 3,143,097.23
Number of 90+ Days 11

 
Legal Delinquency - Group II  

Balance of 0-30 Days 211,990,737.47
Number of 0-30 Days 1,193
Balance of 30-59 Days 10,968,980.04
Number of 30-59 Days 56
Balance of 60-89 Days 5,490,306.42
Number of 60-89 Days 27
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Balance of 90+ Days 2,999,964.35
Number of 90+ Days 24

 
Legal Bankruptcy - Group II  

Balance of 0-30 Days 5,476,248.05
Number of 0-30 Days 18
Balance of 30-59 Days 0.00
Number of 30-59 Days 0
Balance of 60-89 Days 357,700.77
Number of 60-89 Days 2
Balance of 90+ Days 75,164.10
Number of 90+ Days 1

 
Loans in Foreclosure - Group II  

Balance of 0-30 Days 500,361.06
Number of 0-30 Days 3
Balance of 30-59 Days 0.00
Number of 30-59 Days 0
Balance of 60-89 Days 343,468.01
Number of 60-89 Days 3
Balance of 90+ Days 19,151,032.94
Number of 90+ Days 78

 
Loans in REO  

REO Group Report

Group
Number

Number of
Loans

Principal
Balance

Percentage

      1 111 20,652,651.08 4.02%

      2 86 17,586,104.91 6.40%

Total 197 38,238,755.99 4.85%
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Total Number and Aggregate Principal Amounts of Mortgage Loans in Delinquency
Contractual Delinquency Contractual Bankruptcy Legal Delinquency Legal Bankruptcy Foreclosure

Balance of 0 to 30 Days 642,756,199.81 1,873,746.53 642,756,199.81 10,523,138.49 2,070,915.00
Number of 0 to 30 Days 4,173 12 4,173 55 13
Balance of 30 to 59 Days 24,726,494.76 274,035.69 24,726,494.76 773,002.26 71,789.46
Number of 30 to 59 Days 149 3 149 6 1
Balance of 60 to 89 Days 14,596,753.88 2,099,520.02 14,596,753.88 1,328,064.17 343,468.01
Number of 60 to 89 Days 79 9 79 7 3
Balance of 90 Plus Days 8,049,262.66 9,089,918.00 8,049,262.66 713,015.32 44,260,548.52
Number of 90 Plus Days 53 51 53 7 215
Total Aggregate Principal Amount 690,128,711.11 13,337,220.24 690,128,711.11 13,337,220.24 46,746,720.99
Total Number of Mortgage Loans 4,454 75 4,454 75 232

 
Principal Prepayments  

 
Group I Prepayments 14,001,941.05
Group II Prepayments 3,165,421.44

 
Realized Losses  

 
Group I Liquidated Loan Balance 2,582,790.78
Group I Net Liquidation Proceeds 1,671,919.62
Group I Current Period Realized Losses 981,405.22
Group I Recoveries of Prior Losses 5,997.00
Group I Current Period Non-Recoverable Advances 29,992.36
Group I Subsequent Losses 46,538.70

 
Group I Cumulative Liquidated Loan Balance 18,875,619.75
Group I Cumulative Net Liquidation Proceeds 12,750,632.95
Group I Cumulative Recoveries of Prior Losses 204,102.15
Group I Cumulative Subsequent Losses 170,337.53
Group I Cumulative Non-Recoverable Advances 47,944.93
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Group I Cumulative Realized Losses 6,139,167.11
 

Group II Liquidated Loan Balance 1,045,322.29
Group II Net Liquidation Proceeds 660,782.27
Group II Current Period Realized Losses 401,309.59
Group II Recoveries of Prior Losses 9,186.02
Group II Current Period Non-Recoverable Advances 25,690.25
Group II Subsequent Losses 265.34

 
Group II Cumulative Liquidated Loan Balance 17,078,998.36
Group II Cumulative Net Liquidation Proceeds 12,061,915.99
Group II Cumulative Recoveries of Prior Losses 606,528.00
Group II Cumulative Subsequent Losses 549,685.20
Group II Cumulative Non-Recoverable Advances 116,343.61
Group II Cumulative Realized Losses 5,076,583.18

 

Realized Loss Report
Total Current Loss Total Cumulative Loss

Liquidated Loan Balance 3,628,113.07 35,954,618.11
Net Liquidation Proceeds 2,332,701.89 24,812,548.94
Recoveries of Prior Losses 15,183.02 810,630.15
Subsequent Losses 46,804.04 720,022.73
Non Recoverable Advances 55,682.61 164,288.54
Realized Losses 1,382,714.81 11,215,750.29

 
Unpaid Interest Shortfall Amounts  

 
Unpaid Interest Shortfall - A-1A 0.00
Unpaid Interest Shortfall - A-2A 0.00
Unpaid Interest Shortfall - A-2B 0.00
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Unpaid Interest Shortfall - A-2C 0.00
Unpaid Interest Shortfall - A-2D 0.00
Unpaid Interest Shortfall - M-1 0.00
Unpaid Interest Shortfall - M-2 0.00
Unpaid Interest Shortfall - M-3 0.00
Unpaid Interest Shortfall - M-4 0.00
Unpaid Interest Shortfall - M-5 0.00
Unpaid Interest Shortfall - M-6 0.00
Unpaid Interest Shortfall - M7 0.00
Unpaid Interest Shortfall - M8 0.00
Unpaid Interest Shortfall - M9 0.00
Unpaid Interest Shortfall - M10 0.00
Unpaid Interest Shortfall - M11 0.00

 
Prepayment Interest Shortfalls not covered by the Servicer 0.00

 
Credit Enhancement Percentage 25.28%

 
Available Funds Cap Shortfall Amount  

 
Current Period Available Funds Cap Shortfall Amount - A-1A 0.00
Current Period Available Funds Cap Shortfall Amount - A-2A 0.00
Current Period Available Funds Cap Shortfall Amount - A-2B 0.00
Current Period Available Funds Cap Shortfall Amount - A-2C 0.00
Current Period Available Funds Cap Shortfall Amount - A-2D 0.00
Current Period Available Funds Cap Shortfall Amount - M-1 0.00
Current Period Available Funds Cap Shortfall Amount - M-2 0.00
Current Period Available Funds Cap Shortfall Amount - M-3 0.00
Current Period Available Funds Cap Shortfall Amount - M-4 0.00
Current Period Available Funds Cap Shortfall Amount - M-5 0.00
Current Period Available Funds Cap Shortfall Amount - M-6 0.00
Current Period Available Funds Cap Shortfall Amount - M7 0.00
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Current Period Available Funds Cap Shortfall Amount - M8 0.00
Current Period Available Funds Cap Shortfall Amount - M9 2,515.59
Current Period Available Funds Cap Shortfall Amount - M10 1,935.07
Current Period Available Funds Cap Shortfall Amount - M11 1,935.07

 
Available Funds Cap Shortfall Amount Repaid This Period- A-1A 0.00
Available Funds Cap Shortfall Amount Repaid This Period- A-2A 0.00
Available Funds Cap Shortfall Amount Repaid This Period- A-2B 0.00
Available Funds Cap Shortfall Amount Repaid This Period- A-2C 0.00
Available Funds Cap Shortfall Amount Repaid This Period- A-2D 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-1 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-2 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-3 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-4 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-5 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M-6 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M7 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M8 0.00
Available Funds Cap Shortfall Amount Repaid This Period- M9 2,515.59
Available Funds Cap Shortfall Amount Repaid This Period- M10 1,935.07
Available Funds Cap Shortfall Amount Repaid This Period- M11 1,935.07

 
Remaining Available Funds Cap Shortfall Amount - A-1A 0.00
Remaining Available Funds Cap Shortfall Amount - A-2A 0.00
Remaining Available Funds Cap Shortfall Amount - A-2B 0.00
Remaining Available Funds Cap Shortfall Amount - A-2C 0.00
Remaining Available Funds Cap Shortfall Amount - A-2D 0.00
Remaining Available Funds Cap Shortfall Amount - M-1 0.00
Remaining Available Funds Cap Shortfall Amount - M-2 0.00
Remaining Available Funds Cap Shortfall Amount - M-3 0.00
Remaining Available Funds Cap Shortfall Amount - M-4 0.00
Remaining Available Funds Cap Shortfall Amount - M-5 0.00
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Remaining Available Funds Cap Shortfall Amount - M-6 0.00
Remaining Available Funds Cap Shortfall Amount - M7 0.00
Remaining Available Funds Cap Shortfall Amount - M8 0.00
Remaining Available Funds Cap Shortfall Amount - M9 0.00
Remaining Available Funds Cap Shortfall Amount - M10 0.00
Remaining Available Funds Cap Shortfall Amount - M11 0.00

 
REMIC Pass-Thru Rates  

 
REMIC Pass-Thru Rate - A-1A 5.6650%
REMIC Pass-Thru Rate - A-2A 5.5650%
REMIC Pass-Thru Rate - A-2B 5.6150%
REMIC Pass-Thru Rate - A-2C 5.6650%
REMIC Pass-Thru Rate - A-2D 5.7750%
REMIC Pass-Thru Rate - M-1 5.8050%
REMIC Pass-Thru Rate - M-2 5.8550%
REMIC Pass-Thru Rate - M-3 5.9150%
REMIC Pass-Thru Rate - M-4 5.9450%
REMIC Pass-Thru Rate - M-5 6.0350%
REMIC Pass-Thru Rate - M-6 6.5050%
REMIC Pass-Thru Rate - M7 6.6250%
REMIC Pass-Thru Rate - M8 7.4550%
REMIC Pass-Thru Rate - M9 8.0050%
REMIC Pass-Thru Rate - M10 8.0050%
REMIC Pass-Thru Rate - M11 8.0050%

 
Next REMIC Pass-Thru Rate - A-1A 5.2913%
Next REMIC Pass-Thru Rate - A-2A 5.1913%
Next REMIC Pass-Thru Rate - A-2B 5.2413%
Next REMIC Pass-Thru Rate - A-2C 5.2913%
Next REMIC Pass-Thru Rate - A-2D 5.4013%
Next REMIC Pass-Thru Rate - M-1 5.4313%
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Next REMIC Pass-Thru Rate - M-2 5.4813%
Next REMIC Pass-Thru Rate - M-3 5.5413%
Next REMIC Pass-Thru Rate - M-4 5.5713%
Next REMIC Pass-Thru Rate - M-5 5.6613%
Next REMIC Pass-Thru Rate - M-6 6.1313%
Next REMIC Pass-Thru Rate - M-7 6.2513%
Next REMIC Pass-Thru Rate - M-8 7.0813%
Next REMIC Pass-Thru Rate - M-9 7.6313%
Next REMIC Pass-Thru Rate - M-10 7.6313%
Next REMIC Pass-Thru Rate - M-11 7.6313%

 
 

Underwritten Noteholders Principal Balance 782,205,002.07
 

Overcollateralization Amounts  
 

Required Overcollateralization Amount 6,749,997.47
Overcollateralization Amount 6,246,406.26

 
Excess Cashflow 0.00

 
Mortgage Insurance  

 
MI Premiums 421,991.03
Insurance Proceeds 0.00

 
 


