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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 767,078,000.00 606,326,328.50 36,124,099.37 2,676,593.89 38,800,693.26 0.00 0.00 570,202,229.13

A2A 182,000,000.00 110,467,620.66 12,768,673.44 478,754.39 13,247,427.83 0.00 0.00 97,698,947.22

A2B 91,700,000.00 91,700,000.00 0.00 401,111.08 401,111.08 0.00 0.00 91,700,000.00

A2C 71,400,000.00 71,400,000.00 0.00 315,191.33 315,191.33 0.00 0.00 71,400,000.00

A2D 32,621,000.00 32,621,000.00 0.00 146,894.18 146,894.18 0.00 0.00 32,621,000.00

M1 78,300,000.00 78,300,000.00 0.00 354,481.50 354,481.50 0.00 0.00 78,300,000.00

M2 21,600,000.00 21,600,000.00 0.00 98,658.00 98,658.00 0.00 0.00 21,600,000.00

M3 18,900,000.00 18,900,000.00 0.00 87,239.25 87,239.25 0.00 0.00 18,900,000.00

M4 18,225,000.00 18,225,000.00 0.00 84,564.00 84,564.00 0.00 0.00 18,225,000.00

M5 12,825,000.00 12,825,000.00 0.00 60,437.81 60,437.81 0.00 0.00 12,825,000.00

M6 10,125,000.00 10,125,000.00 0.00 51,547.50 51,547.50 0.00 0.00 10,125,000.00

M7 8,775,000.00 8,775,000.00 0.00 45,522.75 45,522.75 0.00 0.00 8,775,000.00

M8 7,425,000.00 7,425,000.00 0.00 43,483.69 43,483.69 0.00 0.00 7,425,000.00

M9 8,775,000.00 8,775,000.00 0.00 55,277.63 55,277.63 0.00 0.00 8,775,000.00

M10 6,750,000.00 6,750,000.00 0.00 42,521.25 42,521.25 0.00 0.00 6,750,000.00

M11 6,750,000.00 6,750,000.00 0.00 42,521.25 42,521.25 0.00 0.00 6,750,000.00

C 0.00 0.00 0.00 752,095.19 752,095.19 0.00 0.00 0.00

TRUST_CERT 0.00 0.00 0.00 1,456,592.71 1,456,592.71 0.00 0.00 0.00

TOTALS 1,343,249,000.00 1,110,964,949.16 48,892,772.81 7,193,487.40 56,086,260.21 0.00 0.00 1,062,072,176.35
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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 790.43634220 47.09312400 3.48933732 50.58246131 743.34321820 5.480000%

A2A 669884AB4 606.96494868 70.15754637 2.63051863 72.78806500 536.80740231 5.380000%

A2B 669884AC2 1,000.00000000 0.00000000 4.37416663 4.37416663 1,000.00000000 5.430000%

A2C 669884AD0 1,000.00000000 0.00000000 4.41444440 4.41444440 1,000.00000000 5.480000%

A2D 669884AE8 1,000.00000000 0.00000000 4.50305570 4.50305570 1,000.00000000 5.590000%

M1 669884AF5 1,000.00000000 0.00000000 4.52722222 4.52722222 1,000.00000000 5.620000%

M2 669884AG3 1,000.00000000 0.00000000 4.56750000 4.56750000 1,000.00000000 5.670000%

M3 669884AH1 1,000.00000000 0.00000000 4.61583333 4.61583333 1,000.00000000 5.730000%

M4 669884AJ7 1,000.00000000 0.00000000 4.64000000 4.64000000 1,000.00000000 5.760000%

M5 669884AK4 1,000.00000000 0.00000000 4.71249981 4.71249981 1,000.00000000 5.850000%

M6 669884AL2 1,000.00000000 0.00000000 5.09111111 5.09111111 1,000.00000000 6.320000%

M7 669884AM0 1,000.00000000 0.00000000 5.18777778 5.18777778 1,000.00000000 6.440000%

M8 669884AN8 1,000.00000000 0.00000000 5.85638923 5.85638923 1,000.00000000 7.270000%

M9 669884AP3 1,000.00000000 0.00000000 6.29944501 6.29944501 1,000.00000000 7.820000%

M10 669884AQ1 1,000.00000000 0.00000000 6.29944444 6.29944444 1,000.00000000 7.820000%

M11 669884AR9 1,000.00000000 0.00000000 6.29944444 6.29944444 1,000.00000000 7.820000%

TOTALS      827.07297691 36.39889016 5.35528960 41.75417976 790.67408675      
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Available Funds - Group I 40,778,067.20
Available Funds - Group II 15,109,256.90

 
Principal  

 
Group I Scheduled Principal 433,402.11
Group I Prepayments in Full 34,198,722.60
Group I Curtailments 229,243.13
Group I Net Liquidation Proceeds 751,077.85
Group I Realized Losses 548,751.08

 
Group II Scheduled Principal 161,472.24
Group II Prepayments in Full 12,428,364.04
Group II Curtailments -2,015.48
Group II Net Liquidation Proceeds 0.00
Group II Realized Losses 148,126.75

 
Total Scheduled Principal 594,874.35
Total Prepayments in Full 46,627,086.64
Total Curtailments 227,227.65
Total Net Liquidation Proceeds 751,077.85
Total Realized Losses 696,877.83

 
Distributions of Principal  

 
Class A-1A 36,124,099.37
Class A-2A 12,768,673.44
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
Class M-5 0.00
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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 2,676,593.89
Class A-2A 478,754.39
Class A-2b 401,111.08
Class A-2C 315,191.33
Class A-2D 146,894.18
Class M-1 354,481.50
Class M-2 98,658.00
Class M-3 87,239.25
Class M-4 84,564.00
Class M-5 60,437.81
Class M-6 51,547.50
Class M-7 45,522.75
Class M-8 43,483.69
Class M-9 55,277.63
Class M-10 42,521.25
Class M-11 42,521.25
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Pool Balances  
 

Group I Beginning Pool Balance 744,106,454.78
Group I Ending Pool Balance 707,945,258.01
Group II Beginning Pool Balance 373,608,491.85
Group II Ending Pool Balance 360,876,915.81
Total Beginning Pool Balance 1,117,714,946.63
Total Ending Pool Balance 1,068,822,173.82

 
Mortgage Loan Information as of Determination Date  

 
Number of Mortgage Loans 6,529
Aggregate Principal Balance of Mortgage Loans 1,068,822,173.82
Beginning Weighted Average Mortgage Rate 8.5821%
Swap Funds Outgoing Payment 0.00
Swap Funds Received 169,147.22
Wachovia Swap 26,933.33
Deutsche Swap 41,020.83
Greenwich Swap 101,193.06

 
 

Cap Funds Received 75,722.22
Cap Fee 45,933.33

 
Loans Delinquent  
Contractual Delinquency - Group I  

Balance of 0-30 Days 652,044,861.35
Number of 0-30 Days 4,303
Balance of 30-59 Days 16,141,845.11
Number of 30-59 Days 105
Balance of 60-89 Days 8,283,165.72
Number of 60-89 Days 51
Balance of 90+ Days 2,290,545.29
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Number of 90+ Days 17
 

Contractual Bankrutpcy - Group I  
Balance of 0-30 Days 465,782.36
Number of 0-30 Days 5
Balance of 30-59 Days 0.00
Number of 30-59 Days 0
Balance of 60-89 Days 542,532.95
Number of 60-89 Days 5
Balance of 90+ Days 4,122,983.40
Number of 90+ Days 25

 
Legal Delinquency - Group I  

Balance of 0-30 Days 652,044,861.35
Number of 0-30 Days 4,303
Balance of 30-59 Days 16,141,845.11
Number of 30-59 Days 105
Balance of 60-89 Days 8,283,165.72
Number of 60-89 Days 51
Balance of 90+ Days 2,290,545.29
Number of 90+ Days 17

 
Legal Bankruptcy - Group I  

Balance of 0-30 Days 3,595,879.19
Number of 0-30 Days 28
Balance of 30-59 Days 639,876.05
Number of 30-59 Days 3
Balance of 60-89 Days 111,836.00
Number of 60-89 Days 1
Balance of 90+ Days 783,707.47
Number of 90+ Days 3

 
Loans in Foreclosure - Group I  
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Balance of 0-30 Days 801,671.32
Number of 0-30 Days 4
Balance of 30-59 Days 0.00
Number of 30-59 Days 0
Balance of 60-89 Days 1,065,126.55
Number of 60-89 Days 5
Balance of 90+ Days 16,646,980.23
Number of 90+ Days 93

 
Contractual Delinquency - Group II  

Balance of 0-30 Days 320,062,602.01
Number of 0-30 Days 1,688
Balance of 30-59 Days 9,953,884.45
Number of 30-59 Days 44
Balance of 60-89 Days 4,104,006.33
Number of 60-89 Days 24
Balance of 90+ Days 1,198,801.86
Number of 90+ Days 5

 
Contractual Bankrutpcy - Group II  

Balance of 0-30 Days 145,659.26
Number of 0-30 Days 3
Balance of 30-59 Days 157,304.93
Number of 30-59 Days 1
Balance of 60-89 Days 106,573.57
Number of 60-89 Days 1
Balance of 90+ Days 859,691.88
Number of 90+ Days 4

 
Legal Delinquency - Group II  

Balance of 0-30 Days 320,062,602.01
Number of 0-30 Days 1,688
Balance of 30-59 Days 9,953,884.45
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Number of 30-59 Days 44
Balance of 60-89 Days 4,104,006.33
Number of 60-89 Days 24
Balance of 90+ Days 1,198,801.86
Number of 90+ Days 5

 
Legal Bankruptcy - Group II  

Balance of 0-30 Days 1,129,194.10
Number of 0-30 Days 7
Balance of 30-59 Days 106,573.57
Number of 30-59 Days 1
Balance of 60-89 Days 0.00
Number of 60-89 Days 0
Balance of 90+ Days 33,461.97
Number of 90+ Days 1

 
Loans in Foreclosure - Group II 0.00

Balance of 0-30 Days 742,437.34
Number of 0-30 Days 4
Balance of 30-59 Days 0.00
Number of 30-59 Days 0
Balance of 60-89 Days 97,610.15
Number of 60-89 Days 2
Balance of 90+ Days 16,831,326.07
Number of 90+ Days 72

 
Loans in REO  

REO Group Report

Group
Number

Number of
Loans

Principal
Balance

Percentage

      1 34 5,539,763.73 0.78%
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REO Group Report

Group
Number

Number of
Loans

Principal
Balance

Percentage

      2 34 6,617,017.96 1.83%

Principal Prepayments  
 

Group I Prepayments 34,198,722.60
Group II Prepayments 12,428,364.04

 
Realized Losses  

 
Group I Liquidated Loan Balance 1,299,828.93
Group I Net Liquidation Proceeds 751,077.85
Group I Current Period Realized Losses 548,751.08
Group I Recoveries of Prior Losses 0.00
Group I Current Period Non-Recoverable Advances 0.00
Group I Subsequent Losses 0.00

 
Group I Cumulative Liquidated Loan Balance 1,571,080.24
Group I Cumulative Net Liquidation Proceeds 1,003,267.30
Group I Cumulative Recoveries of Prior Losses 0.00
Group I Cumulative Subsequent Losses 0.00
Group I Cumulative Non-Recoverable Advances 0.00
Group I Cumulative Realized Losses 567,812.94

 
Group II Liquidated Loan Balance 626,791.62
Group II Net Liquidation Proceeds 0.00
Group II Current Period Realized Losses 148,126.75
Group II Recoveries of Prior Losses 0.00
Group II Current Period Non-Recoverable Advances 4,371.51
Group II Subsequent Losses 0.00
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Group II Cumulative Liquidated Loan Balance 2,284,594.73
Group II Cumulative Net Liquidation Proceeds 1,408,777.56
Group II Cumulative Recoveries of Prior Losses 0.00
Group II Cumulative Subsequent Losses 47,079.00
Group II Cumulative Non-Recoverable Advances 12,522.59
Group II Cumulative Realized Losses 452,382.38

 
 

Total Liquidated Loan Balance 1,926,620.55
Total Net Liquidation Proceeds 751,077.85
Total Current Period Realized Losses 696,877.83
Total Recoveries of Prior Losses 0.00
Total Current Period Non-Recoverable Advances 4,371.51
Total Subsequent Losses 0.00

 
Total Cumulative Liquidated Loan Balance 3,855,674.97
Total Cumulative Net Liquidation Proceeds 2,412,044.86
Total Cumulative Recoveries of Prior Losses 0.00
Total Cumulative Subsequent Losses 47,079.00
Total Cumulative Non-Recoverable Advances 12,522.59
Total Cumulative Realized Losses 1,020,195.32

 
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
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
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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 18.36%

 
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
Current Period Available Funds Cap Shortfall Amount - M8 0.00
Current Period Available Funds Cap Shortfall Amount - M9 829.83
Current Period Available Funds Cap Shortfall Amount - M10 638.33
Current Period Available Funds Cap Shortfall Amount - M11 638.33

 
Available Funds Cap Shortfall Amount Repaid This Period- A-1A 0.00
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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 829.83
Available Funds Cap Shortfall Amount Repaid This Period- M10 638.33
Available Funds Cap Shortfall Amount Repaid This Period- M11 638.33

 
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
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
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REMIC Pass-Thru Rates  
 

REMIC Pass-Thru Rate - A-1A 5.4800%
REMIC Pass-Thru Rate - A-2A 5.3800%
REMIC Pass-Thru Rate - A-2B 5.4300%
REMIC Pass-Thru Rate - A-2C 5.4800%
REMIC Pass-Thru Rate - A-2D 5.5900%
REMIC Pass-Thru Rate - M-1 5.6200%
REMIC Pass-Thru Rate - M-2 5.6700%
REMIC Pass-Thru Rate - M-3 5.7300%
REMIC Pass-Thru Rate - M-4 5.7600%
REMIC Pass-Thru Rate - M-5 5.8500%
REMIC Pass-Thru Rate - M-6 6.3200%
REMIC Pass-Thru Rate - M7 6.4400%
REMIC Pass-Thru Rate - M8 7.2700%
REMIC Pass-Thru Rate - M9 7.8200%
REMIC Pass-Thru Rate - M10 7.8200%
REMIC Pass-Thru Rate - M11 7.8200%

 
Next REMIC Pass-Thru Rate - A-1A 5.5100%
Next REMIC Pass-Thru Rate - A-2A 5.4100%
Next REMIC Pass-Thru Rate - A-2B 5.4600%
Next REMIC Pass-Thru Rate - A-2C 5.5100%
Next REMIC Pass-Thru Rate - A-2D 5.6200%
Next REMIC Pass-Thru Rate - M-1 5.6500%
Next REMIC Pass-Thru Rate - M-2 5.7000%
Next REMIC Pass-Thru Rate - M-3 5.7600%
Next REMIC Pass-Thru Rate - M-4 5.7900%
Next REMIC Pass-Thru Rate - M-5 5.8800%
Next REMIC Pass-Thru Rate - M-6 6.3500%
Next REMIC Pass-Thru Rate - M-7 6.4700%
Next REMIC Pass-Thru Rate - M-8 7.3000%
Next REMIC Pass-Thru Rate - M-9 7.8500%
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Next REMIC Pass-Thru Rate - M-10 7.8500%
Next REMIC Pass-Thru Rate - M-11 7.8500%

 
 

Underwritten Noteholders Principal Balance 1,062,072,176.35
 

Overcollateralization Amounts  
 

Required Overcollateralization Amount 6,749,997.47
Overcollateralization Amount 6,749,997.47

 
Excess Cashflow 0.00

 
Mortgage Insurance  

 
MI Premiums 583,521.15
Insurance Proceeds 0.00

 
 


