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Certificateholder Monthly Distribution Summary

 
 

 Class 

1A1
2A1
2A2
3A1
3A2
3A3

C
P

AR

 
 

   Cusip   

126670LH9
126670LJ5
126670LK2
126670LL0
126670LM8
126670LN6
126670MV7
126670MW5
126670MX3

 
Class

Description

Senior
Senior
Senior
Senior
Senior
Senior

Strip IO
Senior
Senior

Certificate
Rate
Type

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

 
   Beginning   

Balance

215,020,384.95
199,693,649.92

22,328,751.26
40,513,844.71

321,249,000.00
105,679,000.00

1,341,284,630.84
100.00

0.00

Pass
    Through    

Rate (%)

5.550000
5.540000
5.570000
5.410000
5.560000
5.670000
0.000000
0.000000
0.000000

 
Principal

Distribution

7,102,132.47
4,640,897.01

518,922.03
11,733,157.34

0.00
0.00
0.00
0.00
0.00

 
Interest

Distribution

1,093,916.21
1,014,110.92

114,006.88
200,914.91

1,637,299.07
549,266.60

0.00
265,048.10

0.00

 
Total

Distribution

8,196,048.67
5,655,007.92

632,928.92
11,934,072.24

1,637,299.07
549,266.60

0.00
265,048.10

0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
     Ending     

Balance

207,918,252.48
195,052,752.92

21,809,829.23
28,780,687.37

321,249,000.00
105,679,000.00

1,317,289,522.00
100.00

0.00

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B

126670LP1
126670LQ9
126670LR7
126670LS5
126670LT3
126670LU0
126670LV8
126670LW6
126670LX4

Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine

Junior

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

5.770000
5.790000
5.810000
6.050000
6.100000
6.170000
6.206821
6.206821
6.206821

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

399,861.00
356,664.00
229,277.13
209,632.50
199,622.50
184,097.38
183,183.00
182,153.13
167,580.88

399,861.00
356,664.00
229,277.13
209,632.50
199,622.50
184,097.38
183,183.00
182,153.13
167,580.88

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,274,084,730.84 23,995,108.85 6,986,634.21 30,981,743.04 0.00 1,250,089,622.00 0.00
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Principal Distribution Detail

 
 

 Class 

1A1
2A1
2A2
3A1
3A2
3A3

C
P

AR

 
 

Cusip

126670LH9
126670LJ5
126670LK2
126670LL0
126670LM8
126670LN6
126670MV7
126670MW5
126670MX3

Original
Certificate
Balance

429,264,000.00
386,093,000.00

43,171,000.00
377,744,000.00
321,249,000.00
105,679,000.00

2,100,000,000.00
100.00
100.00

Beginning
Certificate
Balance

215,020,384.95
199,693,649.92

22,328,751.26
40,513,844.71

321,249,000.00
105,679,000.00

1,341,284,630.84
100.00

0.00

Scheduled
Principal

Distribution

7,102,132.47
4,640,897.01

518,922.03
11,733,157.34

0.00
0.00
0.00
0.00
0.00

Unscheduled
Principal

Adjustments

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Principal

Distribution

7,102,132.47
4,640,897.01

518,922.03
11,733,157.34

0.00
0.00
0.00
0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Ending
Certificate
Balance

207,918,252.48
195,052,752.92

21,809,829.23
28,780,687.37

321,249,000.00
105,679,000.00

1,317,289,522.00
100.00

0.00

Ending
Certificate

Factor

0.484359864
0.505196294
0.505196294
0.076190985
1.000000000
1.000000000
0.627280725
1.000000000
0.000000000

M1
M2
M3
M4
M5
M6
M7
M8
B

126670LP1
126670LQ9
126670LR7
126670LS5
126670LT3
126670LU0
126670LV8
126670LW6
126670LX4

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

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

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000
1.000000000

Totals 2,032,800,200.00 1,274,084,730.84 23,995,108.85 0.00 23,995,108.85 0.00 1,250,089,622.00
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Interest Distribution Detail

 
 

 Class 

1A1
2A1
2A2
3A1
3A2
3A3

C
P

AR

Beginning
Certificate
Balance

215,020,384.95
199,693,649.92

22,328,751.26
40,513,844.71

321,249,000.00
105,679,000.00

1,341,284,630.84
100.00

0.00

Pass
    Through    

Rate (%)

5.550000
5.540000
5.570000
5.410000
5.560000
5.670000
0.000000
0.000000
0.000000

  
Effective 

Coupon (%)

5.550000
5.540000
5.570000
5.410000
5.560000
5.670000
0.000000

3180577.200000
0.000000

 
Current
Interest

1,093,916.21
1,014,110.92

114,006.88
200,914.91

1,637,299.07
549,266.60

0.00
0.00
0.00

Interest
Carryforward

Amount

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Total
Interest

Due

1,093,916.21
1,014,110.92

114,006.88
200,914.91

1,637,299.07
549,266.60

0.00
0.00
0.00

Net Rate
Carryover

Paid

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net
Interest

Shortfall

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

 
Interest

Paid

1,093,916.21
1,014,110.92

114,006.88
200,914.91

1,637,299.07
549,266.60

0.00
265,048.10

0.00

Interest
Carryforward

After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

5.770000
5.790000
5.810000
6.050000
6.100000
6.170000
6.206821
6.206821
6.206821

5.770000
5.790000
5.810000
6.050000
6.100000
6.170000
7.320000
7.570000
7.570000

399,861.00
356,664.00
229,277.13
209,632.50
199,622.50
184,097.38
155,325.69
149,351.62
137,403.49

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

399,861.00
356,664.00
229,277.13
209,632.50
199,622.50
184,097.38
155,325.69
149,351.62
137,403.49

0.00
0.00
0.00
0.00
0.00
0.00

673.76
786.61

28.22

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

399,861.00
356,664.00
229,277.13
209,632.50
199,622.50
184,097.38
183,183.00
182,153.13
167,580.88

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

695.47

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 1,274,084,730.84 6,630,749.90 0.00 6,630,749.90 1,488.59 0.00 6,986,634.21 695.47 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

1A1
2A1
2A2
3A1
3A2
3A3

C
P

AR

 
 

Cusip

126670LH9
126670LJ5
126670LK2
126670LL0
126670LM8
126670LN6
126670MV7
126670MW5
126670MX3

Original
Certificate
Balance

429,264,000.00
386,093,000.00

43,171,000.00
377,744,000.00
321,249,000.00
105,679,000.00

2,100,000,000.00
100.00
100.00

Beginning
Certificate
Balance

500.904769435
517.216447651
517.216447651
107.252119713

1,000.000000000
1,000.000000000

638.706967067
1,000.000000000

0.000000000

 
Principal

Distribution

16.544905851
12.020153189
12.020153189
31.061134886

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

 
Interest

Distribution

2.548353015
2.626597527
2.640820979
0.531881137
5.096666667
5.197500000
0.000000000

2,650,481.000000001
0.000000000

Ending
Certificate
Balance

484.359863584
505.196294461
505.196294461

76.190984828
1,000.000000000
1,000.000000000

627.280724762
1,000.000000000

0.000000000

Pass
    Through    

Rate (%)

5.550000
5.540000
5.570000
5.410000
5.560000
5.670000
0.000000
0.000000
0.000000

M1
M2
M3
M4
M5
M6
M7
M8
B

126670LP1
126670LQ9
126670LR7
126670LS5
126670LT3
126670LU0
126670LV8
126670LW6
126670LX4

75,600,000.00
67,200,000.00
43,050,000.00
37,800,000.00
35,700,000.00
32,550,000.00
27,300,000.00
26,250,000.00
24,150,000.00

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
0.000000000
0.000000000
0.000000000

5.289166667
5.307500000
5.325833333
5.545833333
5.591666667
5.655833333
6.710000000
6.939166667
6.939166667

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

5.770000
5.790000
5.810000
6.050000
6.100000
6.170000
6.206821
6.206821
6.206821

Totals 2,032,800,200.00 626.763383258 11.803968167 3.436950769 614.959415096
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Pool Level Data  
Distribution Date
Cut-off Date
Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 
08/27/07
12/01/05
08/01/07
07/01/07
08/01/07

30

07/25/07
08/27/07

33

Collateral Information

Cut-Off Date Balance

Beginning Aggregate Pool Stated Principal Balance
Ending Aggregate Pool Stated Principal Balance

Beginning Aggregate Certificate Stated Principal Balance
Ending Aggregate Certificate Stated Principal Balance

Beginning Aggregate Loan Count
Loans Paid Off or Otherwise Removed Pursuant to PSA
Ending Aggregate Loan Count

Beginning Weighted Average Loan Rate (WAC)
Ending Weighted Average Loan Rate (WAC)

Beginning Net Weighted Average Loan Rate
Ending Net Weighted Average Loan Rate

Weighted Average Maturity (WAM) (Months)

Servicer Advances

Aggregate Pool Prepayment
Pool Prepayment Rate (CPR)

Group 1

542,000,104.24

327,580,960.15
320,644,578.83

2158
45

2113

7.591059%
7.592808%

7.077323%
7.078973%

340

433,932.90

5,984,252.02
22.0436

Group 2

541,999,947.85

335,086,120.99
329,800,240.14

1969
30

1939

7.460651%
7.461141%

6.947985%
6.948415%

340

435,426.79

4,059,070.66
16.6162

Group 3

1,015,999,947.91

678,617,549.70
666,844,703.03

3158
58

3100

7.144255%
7.142324%

6.629837%
6.627816%

340

770,138.09

9,618,511.39
18.3536

Total

2,100,000,000.00

1,341,284,630.84
1,317,289,522.00

1,274,084,730.84
1,250,089,622.00

7285
133

7152

7.332421%
7.331797%

6.818608%
6.817899%

340

1,639,497.78

19,661,834.07
18.8429
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Delinquency Information
30-59 Days

60-89 Days

90+ Days

Balance
# of loans

Balance
# of loans

Balance
# of loans

Total Balance
# of loans

Group 1
12,849,975.46

87

9,213,936.81
65

7,729,140.15
47

4.007545%
4.117369%

2.873567%
3.076195%

2.410501%
2.224326%

29,793,052.42
199

9.291613%
9.417889%

Group 2
15,951,527.21

94

8,361,158.90
50

5,622,656.47
32

4.836724%
4.847860%

2.535219%
2.578649%

1.704867%
1.650335%

29,935,342.58
176

9.076810%
9.076844%

Group 3
32,812,515.96

157

11,354,361.16
59

9,051,468.66
42

4.920563%
5.064516%

1.702699%
1.903226%

1.357358%
1.354839%

53,218,345.78
258

7.980621%
8.322581%

Total
61,614,018.63

338

28,929,456.87
174

22,403,265.28
121

4.677333%
4.725951%

2.196135%
2.432886%

1.700709%
1.691834%

112,946,740.78
633

8.574177%
8.850671%

 Foreclosure Information
30-59 Days

60-89 Days

90+ Days

Balance
# of loans

Balance
# of loans

Balance
# of loans

Total Balance
# of loans

Group 1
0.00

0

1,632,287.35
11

11,589,706.95
82

0.000000%
0.000000%

0.509064%
0.520587%

3.614503%
3.880738%

13,221,994.30
93

4.123567%
4.401325%

Group 2
127,992.04

1

1,381,679.87
7

12,360,083.10
68

0.038809%
0.051573%

0.418944%
0.361011%

3.747748%
3.506962%

13,869,755.01
76

4.205502%
3.919546%

Group 3
0.00

0

3,400,080.04
15

27,056,306.42
121

0.000000%
0.000000%

0.509876%
0.483871%

4.057362%
3.903226%

30,456,386.46
136

4.567238%
4.387097%

Total
127,992.04

1

6,414,047.26
33

51,006,096.47
271

0.009716%
0.013982%

0.486912%
0.461409%

3.872049%
3.789150%

57,548,135.77
305

4.368678%
4.264541%
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Bankruptcy Information

30-59 Days

60-89 Days

90+ Days

Balance
# of loans

Balance
# of loans

Balance
# of loans

Total Balance
# of loans

Group 1

0.00
0

74,158.42
1

5,385,137.60
36

0.000000%
0.000000%

0.023128%
0.047326%

1.679473%
1.703739%

5,459,296.02
37

1.702600%
1.751065%

Group 2

0.00
0

75,318.69
1

4,454,054.54
30

0.000000%
0.000000%

0.022838%
0.051573%

1.350531%
1.547189%

4,529,373.23
31

1.373369%
1.598762%

Group 3

128,000.00
1

428,468.09
3

7,240,626.40
30

0.019195%
0.032258%

0.064253%
0.096774%

1.085804%
0.967742%

7,797,094.49
34

1.169252%
1.096774%

Total

128,000.00
1

577,945.20
5

17,079,818.54
96

0.009717%
0.013982%

0.043874%
0.069911%

1.296588%
1.342282%

17,785,763.74
102

1.350179%
1.426174%

      REO Information      

30-59 Days

60-89 Days

90+ Days

Balance
# of loans

Balance
# of loans

Balance
# of loans

Total Balance
# of loans

Group 1

0.00
0

0.00
0

10,841,946.11
80

0.000000%
0.000000%

0.000000%
0.000000%

3.381297%
3.786086%

10,841,946.11
80

3.381297%
3.786086%

Group 2

0.00
0

154,810.20
1

11,818,677.17
70

0.000000%
0.000000%

0.046941%
0.051573%

3.583587%
3.610108%

11,973,487.37
71

3.630527%
3.661681%

Group 3

0.00
0

0.00
0

21,157,854.65
102

0.000000%
0.000000%

0.000000%
0.000000%

3.172831%
3.290323%

21,157,854.65
102

3.172831%
3.290323%

Total

0.00
0

154,810.20
1

43,818,477.93
252

0.000000%
0.000000%

0.011752%
0.013982%

3.326412%
3.523490%

43,973,288.13
253

3.338164%
3.537472%
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Aggregate Book Value / Loss Info

Book Value of all REO Loans
Percentage of Total Pool Balance

Current Realized Losses
Additional (Gains)/Losses
Cumulative Losses

Group 1
0.00

0.000000%

163,535.19
(       5,523.60)
1,690,285.59

Group 2
0.00

0.000000%

364,437.32
(       3,156.42)
1,511,810.80

Group 3
0.00

0.000000%

559,352.29
15,212.89

3,033,408.60

Class Subordination Levels

Class

Class A
Class A Percentage

Class M1
Class M1 Percentage

Class M2
Class M2 Percentage

Class M3
Class M3 Percentage

Class M4
Class M4 Percentage

Class M5
Class M5 Percentage

Class M6
Class M6 Percentage

Class M7
Class M7 Percentage

Class M8
Class M8 Percentage

Class B
Class B Percentage

Original

1,663,200,200.00
81.818184%

75,600,000.00
3.719008%

67,200,000.00
3.305785%

43,050,000.00
2.117768%

37,800,000.00
1.859504%

35,700,000.00
1.756198%

32,550,000.00
1.601240%

27,300,000.00
1.342975%

26,250,000.00
1.291322%

24,150,000.00
1.188016%

Current

880,489,622.00
70.434120%

75,600,000.00
6.047566%

67,200,000.00
5.375615%

43,050,000.00
3.443753%

37,800,000.00
3.023783%

35,700,000.00
2.855795%

32,550,000.00
2.603813%

27,300,000.00
2.183843%

26,250,000.00
2.099849%

24,150,000.00
1.931861%
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Certificate Account - Deposits
Beginning Balance

Prepayment Penalties
Additional Gains / ( Losses )
Payments of Interest and Principal
Liquidation Proceeds
All Other Proceeds
Other Amounts

Total Deposits

 
0.00

265,048.10
-6,532.87

28,709,748.36
2,370,334.87

0.00
0.00

31,338,598.46

Certificate Account - Withdrawals

Reimbursement of Servicer Advances
Payment of Master Servicer Fees
Payment of Sub Servicer Fees
Payment of Other Fees
Payment of Insurance Premium(s)
Payment of Personal Mortgage Insurance
Other Permitted Withdrawals per the PSA
Payment of Principal and Interest

Total Withdrawals

Ending Balance

 

0.00
548,792.04

5,147.71
0.00

1,488.58
232.44

0.00
31,693,456.50

32,249,117.28

-905,371.11
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PPIS/Compensating Interest Detail

Total Gross Prepayment Interest Shortfall
Compensation for Gross PPIS from Servicing Fees
Other Gross PPIS Compensation

Total Net PPIS (Non-Supported PPIS)

Group 1

3,687.72
3,687.72

0.00

0.00

Group 2

2,052.09
2,052.09

0.00

0.00

Group 3

4,336.74
4,336.74

0.00

0.00

Reserve Fund Information

Beginning Balance
Deposits
Accrued Interest
Withdrawals
Ending Balance

Principal Reserve Fund

100.00
0.00
0.00
0.00

100.00

Carryover Reserve Fund

10,000.00
0.00
0.00
0.00

10,000.00

Credit Comeback Excess Account

0.00
10,295.43

0.00
10,295.43

0.00
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Additional Information

Target Overcollateralization Amount
O/C Definiciency Prior to Excess Cashflow
Excess Cashflow
O/C Reduction Amount
Ending Overcollateralization Amount
Has Trigger Event Occurred for ?
Has Step Down Occurred for ?

Swap Received
Portion of the Swap Received allocated to the Trust
Swap Paid

67,200,000.00
104,310.02
984,399.93

0.00
67,200,000.00

NO
YES

905,371.11
193,657.64

0.00

Prepayment Penalties

Group 1 Prepayment Penalties
Group 2 Prepayment Penalties
Group 3 Prepayment Penalties

Total Prepayment Penalties

58,544.91
50,521.14

155,982.05

265,048.10

Carryover Shortfalls

Class 1A1 Carryover Shortfall Paid
Class 2A1 Carryover Shortfall Paid
Class 2A2 Carryover Shortfall Paid
Class 3A1 Carryover Shortfall Paid
Class 3A2 Carryover Shortfall Paid
Class 3A3 Carryover Shortfall Paid
Class M1 Carryover Shortfall Paid
Class M2 Carryover Shortfall Paid
Class M3 Carryover Shortfall Paid
Class M4 Carryover Shortfall Paid
Class M5 Carryover Shortfall Paid
Class M6 Carryover Shortfall Paid
Class M7 Carryover Shortfall Paid
Class M8 Carryover Shortfall Paid
Class B Carryover Shortfall Paid

Class 1A1 Carryover Shortfall Remaining
Class 2A1 Carryover Shortfall Remaining
Class 2A2 Carryover Shortfall Remaining
Class 3A1 Carryover Shortfall Remaining
Class 3A2 Carryover Shortfall Remaining
Class 3A3 Carryover Shortfall Remaining
Class M1 Carryover Shortfall Remaining

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

673.76
786.61

28.22

0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Class M2 Carryover Shortfall Remaining
Class M3 Carryover Shortfall Remaining
Class M4 Carryover Shortfall Remaining
Class M5 Carryover Shortfall Remaining
Class M6 Carryover Shortfall Remaining
Class M7 Carryover Shortfall Remaining
Class M8 Carryover Shortfall Remaining
Class B Carryover Shortfall Remaining

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Loan Level Loss Detail

Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group 1

Group 2

Group 3

103363798
104308615
115840448
121331481
123177631

112414004
115509574
120997996
121037195
121949077

105710374
105825189
115102776
119876435
120107272
120717846
121152899
121453089
121976402

129,042.97
102,363.73
221,690.66

91,205.08
194,879.37

275,155.67
112,288.13
236,032.71

73,806.93
275,821.64

120,962.88
103,061.81
110,576.23
451,149.28
112,115.53
257,382.84
179,561.76
359,920.00

50,642.45

119,295.87
86,670.38

206,771.60
65,073.71
97,835.06

144,507.62
88,746.04

198,257.81
65,351.05

111,805.24

86,539.86
87,243.90

76.67
368,293.71

81,231.22
183,991.26
125,441.85
253,170.40

31.62

9,747.10
15,693.35
14,919.06
26,131.37
97,044.31

130,648.05
23,542.09
37,774.90

8,455.88
164,016.40

34,423.02
15,817.91

110,499.56
82,855.57
30,884.31
73,391.58
54,119.91

106,749.60
50,610.83


