
Nonita Arizala 

From: 
Sent: 
To: 
Cc: 
Subject: 

Thursday. July 20, 2006 5:44 PM 
  

Gitigroup Tape #1 

Attached is the Ciligroup Tape # 1 for the August 2006 settlement. 

Please make note of some of key points: 

1) the WA FICO may suffer in the final output but there is a buy up with the WAC (if that's any consolation); 
2) due to an unfortunate circumstance all of the fixed first product was removed; 
3) fin ally, and most importantly, when sending this tape please remember to than k Mr. Mullins who went beyond 
the call of duty to extract this tape f rom the jaws of the stratif ication database. We couldn't have done it without 
h im . 

The second and hopefully final tape should be ready early next week. Thanks and have a great night. 

Citlgroupl_Revised 7-20-06 
.xls citigroup1.pdf 



r.~ NC C APITAL CORPORATION-
" A NEW CENTURY COMrANY 

Loan A,'C-

~c~ ~; \1 M *' 1"- ~tJ--Lf~ ---, - "2~ - OG 
Loan Stratification Report (Citi Elld Strat) 

Loan Number(s) Specific 

." % % •• "I. ./. WA LTV LTV 
Produci Mix COllnl Balance Bala.clt PCI Alf WAC WA{\f WLTV We LTV PPP PUrTh 0 0 Ft;LL STD NOO nco >80·", >90·", 

% 
CA 

2nd TO 

lYrARM 

2Vr AR.\t . JOYrTermt40Amor 

3VrARM 

lV, ARM · lOY,Tennl40Amor 

4OFIX·10yrTenn 

Fixed Rale 

interest Only· 2YrlSlO 

Interest Only· JYrlSlO 

, Pr9dU('1 MiJ To'.b 

Credit Grade 
AM 

M 

A+ 

A-

B 

C 

C-

Cffitll Grade TOlals 

Back-End Ratio 
I 40 000 .nd Less 

40001-45.000 

45.00 1- 50000 

5000 1 _55000 

55.00 1 - 60.000 

Undefined 

Back-Ed Rallo Totais 

647 

900 

1,277 

JI9 

21. 
m 
630 

.45 
86 

50,958,715 78,762 5.00 

176,042,432 195,60) 17.26 

]44,325,211 269,636 33 77 

56,728,939 177,834 556 

52.8S1,283 247,001 5 18 

55,298,299 233,326 542 

91 ,806,706 145,725 900 

160.040,366 359,641 1569 

31 ,6]2,619 367,821 ) 10 

I lUI 

(I 877 

(I 8.42 

852 
8.25 

7.69 

798 

787 

6.23 

6.21 

6.24 

6.19 

6.09 

19.36 

81.46 

81'os 

7996 

80.61 

77 81 

76.11 

81.94 

765 6.10 IL.Sol 

99.&9 

86.76 

86" 

"09 
851] 

81 10 

7173 

9).39 

sus 78.93 

66.99 43.89 

7L90 38 S9 

64.26 4046 

6190 32-<)6 

U .29 18.33 

7474 19.03 

8104 60.25 

:ro.15 

48.73 

54.18 

5268 

58.19 

66.90 

63.50 

27.41 

51.78 

55.14 

5087 

5342 

57.51 

72.83 

78.72 

7542 

4822 

44.86 

49.13 

46.58 

42.49 

27. 17 

212S 

2458 

0. 19 

12 68 

'" I5.3S 

8.05 

' .06 
S .. 
0.00 

652 

610 

6l. 
617 

622 
6<2 

6)) 

639 

0.00 

45.50 

42.07 

35.21 

40.00 

39. 17 

31 J2 

30.27 

000 

7.43 

920 

9,21 

&.89 

11.82 

7.17 

1218 

40.25 

12. 11 

4028 

9.69 

15.71 

30.20 

13.96 

54. 11 

9133 77 16 41.29 41.54 72.n 27. 15 3.59 647 2909 11 79 30.60 

-- ~- . ---... '= ',V""',""'.;"V 214,446 100.00 3.0 6.19 77..52 .. d 8 72.18 .1\.91 49.05 ~li6J ------u4 ~ 36.69 ----a:9Z 31.39 

Loall A,·t- " % % WA LTV LTV 
CoulIl Balance Baluu I'd Al t WAC WA~I WLTV WCLTV " " 1'1'1' Pun" C10 

. " 
FULL STU "00 nco >80% :>90% 

•• 
CA 

604 145,248.546 240,478 1424 

3,082 653,577,086 212,063 64 10 .,. 
264 

176 

150 

2l 

4,755 

Lm 
Coulll 

1,832 

1.060 

1,553 

27S 

16 

19 

102,474,817 

53,787,572 

35,555,436 

24,811.820 

4.234.294 

1,019,691.570 

B.al" nct 

36 1,491,91 4 

232.177.0 13 

357,893,697 

58,901,686 

3,850,24 1 

5.377.020 

224,725 1005 

203,741 527 

202,020 349 

165,425 243 

184.100 0.42 

.< . .. ,446 100.00 

AO·I· 
Hal.llce F'd 

' 7/,321 35.45 

219,035 22.77 

230,453 35.10 

214,188 578 

240,640 038 

283.001 053 

4,755 I ,UI9,691 ,57U 214,«6 100.00 

- ---
6.03 74 42 

8.39 6.12 78 16 

8.62 

o 876 

90' 
o 929 

I 10.49 

8.43 

.., 

.09 

6.27 

6.36 

6" 
7.02 

7.21 

6.19 

6 . ., 

6.20 

6. 17 

6.30 

80.51 

7823 

" " 6175 

67.61 

77.52 

77 49 

77.39 

7860 

72 51 

92.39 66.53 64.59 26.22 39 IS 60 85 2.66 692 20.40 746 40.7S 

1916 74. 17 47.02 43.41 6196 38.04 8.97 627 38,33 10.18 31.09 

8267 

78.41 

76.37 

6875 

68.71 

87.38 

86" 
88.44 

90 24 

7629 

6843 IS 70 

7655 1390 

67. 18 204 

63.10 721 

88.82 ) 22 - - ---
72. 18 " '.91 

% % 
PPP Punch - - ---

75.99 39.30 

7601 

80.88 

91 .26 

86.87 

70 16 

49.0S 

6312 

7005 

77 98 

79.46 

92.99 

60.37 

.", "I. 
ClO FULL 
-----
5302 64 84 

36.88 

2995 

22.02 

20.54 

7.01 

39.63 

% 
STD 

7.29 

3.38 
4 ,)2 

1.85 

0.00 

591 54 .09 9.61 28,96 

576 49.93 6.91 25.85 

555 3i.83 0.00 23.74 

560 167 0.00 18.31 

543 0.00 0.00 28.12 --- - - ----
7.2" 625 36.69 8.92 31 .39 

.", WA LTV LTV·'" 
NOO FICO >80"1. :>94W. CA 

11.13 625 37. 14 8.69 29.05 

S.84 630 37.98 9.82 30.94 

4.93 626 38.12 9 15 )4,)5 

3.77 600 25.15 687 27.67 

763 656 69.31 69.31 

7269 47.04 

67.98 45.56 

72.92 19.09 

&0 82 0.00 

59.27 33.02 

45.10 S6.J8 

43.26 5373 

68.56 8279 

95.51 100.00 

61.25 10000 

35 '6 

43.62 

4627 

17 21 

000 

000 

2.92 595 292 0.00 50.78 

0.00 39. 12 7.4\ 6. 12 74.12 75.32 0.00 715 630 

8.43 6.19 77.52 87.38 7l.iI 41.91 49.05 6O.J7 J9.6J 7.1-1 615 36.69 1.92 31 .39 

Nole: "% NOO" excludes occupancies listed as "Second Home." Page I of6 



r.~ NC CAPITAL CORPORATION-
., A NEW CENTURY COMPANY 

Loall Stratificatioll Report (Citi Elld Strat) 
Loan Number(s) Specific 

I Loin A\'&- 04 % % ,,-. '1'. '1'. WA LTV Ln' % 
FICO Score Count Balance Balance PCI Ale WAC WA~I WLTV We Ll" PPP Plln:h C/O F(;LL S TU NOO nco >80°/. >90-;. CA 

- --- - - --- ------ ------ ---- - - --------- -
s00-S2S 322 57,839,529 J19,626 5.67 0 9.34 6.42 76.15 76.64 72.39 1072 &3.06 Sli.U 1],12 0.8 1 514 33.45 0.99 19.63 

526-549 33 1 61 ,373,417 ]85,4 18 6.02 I 9. 13 6.36 76.84 7764 7434 14.61 7n8 79,59 20.41 3.89 537 37.52 0.36 20.10 

'>SO-57'> 427 83,012,860 194,550 8. IS 0 8.77 6.31 7876 7955 6749 17.90 74.)8 6792 32.08 3.40 563 51 .43 2.97 19. 18 

576 _ 599 663 125,792,009 1&9,732 12.34 I 859 6.16 77.12 85.65 7) 65 J.oI.62 56.S! 757S 24.22 4.76 SI8 3946 5.60 30.54 

600-624 139 117.997,507 212,154 11.46 I 11.30 6.15 78.66 &8.76 7476 43.39 48.25 69.52 30,48 S.42 612 41.5\ 10.19 29.S5 

625-649 NI 176,513.252 223,228 17,)2 I OJ 6.14 17.30 9073 7583 .01141 41.G4 5760 42<W 6.14 637 33.64 12.9& 32. 17 

650-700 946 229,&82.907 243,005 22S4 I &.17 6. 12 17.60 9143 69.99 5417 35.&6 42&1 57.19 9.92 671 3UO 10.&7 39.93 

> 700 436 107.160,030 245,730 1051 I UM 6. 15 76.50 90.32 67.14 636& 2&.31 38. \3 61.17 17.S7 733 31 .46 13.67 38.16 --------- --- ---- - - -nco St.nTOl.ah 4,755 1,01',691,570 214.446 100.00 I &.43 6.19 77.S2 87.38 72.18 41.91 n .os 6O.J7 J9.63 7.24 625 36.69 8.92 31 .39 

Loan Av," 0;' % 0;' % '10 'I. WA LTV LTV·;' 
Loan-To-Value Counl Balance Balance I'ci Age WAC WAM WLTV We LTV PPP Purc:h C/O r ULI. STU NOO FICO >800;' >90"10 CA 

-- - - - - - - --- --- ------------
65 and l.ess 1.074 13 1.089.735 122.057 12.86 1 9.18 6.34 41.64 7271 70.26 32.41 63.37 6578 34.22 2.10 625 0.00 0.00 40.91 

65.01-10.00 195 4].558,597 223.377 4.27 0 830 6.52 68.60 68.96 nao H2 82.87 5127 42.13 4. 15 600 0.00 0.00 30.78 

1001·1500 266 60,906.269 221.91\ 591 I 8.16 6.31 13.61 71.81 7412 1.47 11.06 65.09 34.91 6.40 593 0.00 0.00 27.02 

15.01·10.00 1.611 409.990.236 245,356 4021 I 8.07 6. ]4 79.83 '386 12.55 6B3 24 31 S7 4& 42.52 2.23 638 0.00 0.00 33.00 

10.01_85.00 507 115.846.569 221,494 ]136 0 8.55 6.22 84.3' 85.35 74.05 18.86 12.16 6682 33.11 ' .26 588 ]00.00 000 21.98 

15.01_90.00 109 161,054,496 235,620 16.38 I 8.13 6.16 89.65 9003 6143 36.'5 56.63 54.83 45.17 11.15 624 100.00 0.00 23.11 

9001_95.00 33 1 91.003,&76 274,'36 8.92 I 154 6.12 '4 .10 94.71 75.24 36.24 53.62 6590 3410 18.46 65 1 100.00 100.00 32.12 

Undefined 2 241 .193 120,897 0.02 0 8.09 6.11 10.00 100.00 100.00 100.00 000 53.21 46.79 0.00 678 100.00 0.00 0.00 ---- --- --- --- --------------
Loan-To-V.lwcTollls 4,755 1.019,691,570 214,4-16 100.00 1 U3 6.19 77.52 87.38 72.11 41.91 49.05 60.37 J9.63 7.24 625 36.69 8.92 31.39 

Loan A,·C. % % 0'" 0;' "I. % WA LTV L1'V % 
Loan Purpose Counl Balance Balance Pel Ace WAC WAM WlTV We lTY PPP Pllrtll C/O .' ULL STD NOO FICO >80'1. >900;' CA 

---- --- -- - - -------
Rdinance/lst 2,480 581,6\3,958 2)4,522 51.04 I 8.22 6.24 79.08 10 70 12 II 0.00 14.21 67.1] 32.19 5.89 609 44.25 9.98 30.21 

Purclwellsl 1,62& 387, 118,897 237,788 3796 I 8.36 6. 13 B2.78 95.75 74.10 100.00 0.00 SO.32 49.68 10.19 646 30.17 8.52 32.01 

Purchase Monc:yl2nd 526 <W,220,559 76,465 3.94 I 11.33 19.93 99.99 57.82 100.00 0.00 0 .06 56.94 0.24 655 0.00 0.00 38.64 

Rdinanu/2nd 121 10,731,156 88,745 1.05 I 11.21 19.61 99.55 60 8\ 0.00 95.60 84.46 15.54 0.00 642 0.00 0.00 46.24 --- ------------ -------
Lolli PMrposeTolab -4,755 1.019,691.570 214,446 100.00 I 8.4J 6.19 77.52 87.JII 72.18 -4UI 49.05 6OJ7 J9.63 7.24 625 36.69 8.92 31.39 

Loan A"C- 0;' % 0", "I. "I. % \\'A LTV LTV % 
Occupancy Counl Balance Balanc:e Pel Ale WAC WAM ~ ~ ~ I'lorc:h C/O FULL STU NOO FICO ~ ~ ~ 

P,imaryRe~idern:e 4,182 9 11 ,19B.495 2]8,053 89.43 1 8.34 6.19 7692 &1.18 73.63 3958 5074 6).37 3663 O.OD 621 33.19 7.82 33.11 

Investment Property 381 73,717,302 193,667 7.24 I 9.32 6.20 8631 86.61 5168 SJ59 41.11 36.S2 63.48 100.00 659 76. 13 22.76 19.92 

Second Hornc: 192 34,005,774 117,113 333 I B.93 6.16 74 56 94.02 6472 79.01 20.14 ll.ao 61.20 0.00 662 29.07 852 10.18 I 
OttuplDty Tola.b -4,755 1.019.691.570 214,4-16 100.00 I 1.43 6.19 17.52 &7.311 71. 18 41.91 "9.05 6OJ7 J9.63 7.24 625 _ :J6.69 1.92 JU9 

Note: "% NOO" excludes occupancies listed as "Second Horne." Page 2 of6 



f!~ NC CAPITAL CORl'ORATION-
., A NEW CENTURY COMPANY 

Loan Stratification Report (Citi End Strat) 
Loan Number(s) Specific 

Documentation 
\.0" 

Count 
A "r. e;. °4 °4 "I. "I. °4 W A LTV LTV 

Balancr Balnu P(I A,t WAC WAM WLTV WeLTY PPP Plln:b C/O FULL STD NOO n co >80°;' >90°/. 
." 

CA 

-',v...."o,~ 216,920 030 8.37 6.20 8652 9293 72.48 37()6 000 100.00 0.00 1064 S7S 61,17 18.77 30,04 

i Full Doe· 12MBKSTMTS 272 74,982,616 275,611 735 812 6.13 76.4) 9037 787647.39 )950 ]00.00 0.00 6.99 632 28.28 9,07 54,67 

Full Doc· Iyr Wl 1.290 233,891,660 U 1,3]1 22.94 8.08 6.19 71.68 84 17 7647 25.96 62_63 100.00 000 3.61 608 4071 10.68 23.00 

Fulll)()c · 24MBKSTMTS 36 11.748,085 326,336 us 742 6.09 15.62 8317 9320 195] 64.04 100.00 0.00 14.1 1 615 29.67 6 .89 S6.07 

Full Doc·2yr WUTa:.: Retlll1l! 1,278 227,029,488 177,644 2226 831 6.16 77.30 86.16 74.76 35.37 52.94 100.00 0.00 ) ,7) 603 37.80 8.38 21.46 

; FuU Ooo; - BUSINESS SANK 81 25,904,]17 319,8w 254 827 6,06 7845 88.5] 87.10 3600 55.12 100.00 0.00 4.SS 617 42.]] 13.72 ]7.34 

Full Doc -BUSINESS BAWK 21 9,864,211 469,724 0,97 7.68 6,(lot 79.97 86.56 70.68 2845 68.51 100,00 0.00 467 630 32.98 B .87 5].]5 

FullDocl2moBkStalrmmlll ] 1,452,804 484,268 0,14 ] 7.sa 6,1] 78.02 91 .27 100.00 68.12 000 100,00 000 0,00 611 0.00 000 65.87 

UmltedDoc;·6M8KSThrrs 76 20,331,945 267,526 1.99 I 825 606 7776 9325 76.19 6763 27.44 10000 000 430 625 32.05 761 51 .]7 

NINA 18 5,242,020 291.223 051 I 740 612 7443 74.95 60.19 3387 60.25 100.1)) 000 0.00 717 389 0.00 40. B 

Stated Dot 1.657 404.103,984 24],877 ]9.6] 0 US 6.2S 77 64 89.21 65.14 5],26 41.22 0.00 ]00.00 11.59 647 ]589 7.68 34.49 

Stited lncome/StatedA.ueu; 171,000 171 ,000 0.02 4 10.n 6,05 90.00 90.00 OJlO 100.00 0.00 10000 000 100.00 641 100.00 0.00 0.00 

StltCd lncomelVenficdAssets 1.932568 241,571 0.]9 ] 872 6.23 19.]1 9]\8 ]00.00 91.49 0.00 100.00 0.00 5.97 631 22.15 0.00 66.25 

• Dof • • ,r.lalio. Telals 4,755 1.019.691,570 214.4-16 1<10.00 -- --s:4J ---;:)i 77.52 IIUII 72.\11 41.91 4'.05 6O.l7 3'.6J ----u4 6i5" --;u; ------uz ll.39 

Loan A"I- % % % -;. -;. % WA LTV LTV % 
Property Type Counl Ba lance Ralaace Pel AC~ WAC \\'AM WLTV WCLTV PPP Pan. C/O FULL STI) NOO FICO >SO% >90% CA I --------------------------- - -
One 3,505 738,601,6)0 210,728 72.4) I 8.40 6.19 77.72 86.85 73.29 ]7.69 52.39 61.41 n ,59 588 62] ]7.64 8.38 35.69 

Pu4-Detached }44 124,]42,475 228,571 12.19 8.41 6.22 71.07 8904 16.78 50.02 41.82 65. 11 ]4,89 2.97 622 32.n 8.58 13.75 

2-4 Unit 

Condo 

Plld-A ltaehed 

Modular Home 

Property Type TOlals 

Prepay Years 

o 

, 
] 

Pn:pay Yur'S Totais 

Division Name 
Wholesale DIVISion 

RetaIl DIYlSion 

273 72,059,722 263,955 707 

]08 62,320.947 202.341 6.11 

123 22.085.9]7 \19,S60 2.17 

2 280,860 140,430 00) 

4,755 1.019.691.570 214,446 100.00 

Loan AVI-

8.5 1 

8.58 

6.17 76,90 

6.16 71.22 

86.44 56.47 49.66 46.26 47,59 52.4 1 

90.23 69.42 61.86 30.10 5402 45.98 

27.48 

1.64 '" 638 

38.54 

30.26 

10.59 

8.22 

21.48 

31.49 

8.81 6.15 76 .50 90.73 67.8\ 55.82 40.n 57.96 42.04 9.42 629 40.12 9.11 19,68 

7.94 6.68 83.30 90.10 100 00 34.02 65.98 100.00 0.00 0 ,00 590 65 .98 0.00 0.00 

8,4) 6.19 77,52 17.38 72. 18 41.91 49.05 --w:J7 39.63 ----,:u~ 36.69 ----x:92 JI.39 

-". "-- "-_ % WA LTV LTV 
Count Balallce Balauce Pd Ale WAC WA)! WLTV We LTV ." " PPI' Purch C/O FULL STD NOO FICO >80-'" >90°;' 

." 
CA 

1,361 

'" 2,123 

1,0]6 

4,7S5 

205,600 102,800 002 

283,6U,5OO 

76,566,354 

480,6S3.J41 

178582.776 

1.019,691,570 

208,4]8 2782 

302,634 7.51 

226,40] 4714 

175,770 lUI 

.. . ... «6 100.00 

Loll .. A"I-

4 801 625 8000 

898 622 

8.29 6.16 

821 6.18 

803 6. \11 

!.4J 6. 19 

7649 

7902 

7872 

75 .32 

77.51 

'H77 100.00 68.87 0.00 10000 000 000 603 000 0.00 0.00 

8747 0.00 41.33 49.62 5049 49.51 11.01 629 3713 7.94 19.43 

8751 100.00 41 .56 50.89 5586 44. 14 5.85 632 38.]1 6.87 14.67 

8179 100.00 46.46 4518 63 17 36.83 5.69 620 3707 9.32 4\ .51 

U]S 100.00 .30.69 51.84 7043 2957 6.02 6]] 34.41 10.]1 30.]7 ----- - - - --------------- ---------
8U8 72. 18 41.9\ 49,05 6OJ7 39.63 7,24 626 36..69 8.92 ll.l9 

-,:, ~~ ~~ ~~ LTV LTV % 
Cou., Ral3Dce Ibla~e PCI Ace WAC WA)I WLTV We LT\' PPP Pun:1I C/O 

4733 

1040 

v. 
ruLL 

% 
STD SOO 

7.45 
3.21 

WA 
fiCO >80% >90% CA 

--------
4,351 951,097,402 218,5113 9327 847 619 7746 1777 

362 57.128,964 157,815 S60 791 632 77.60 80.60 

7US 44 03 

74.56 521 
"., 
U 87 

4140 

18.13 
62' 
'23 

36.09 8.52 3193 

44.04 14.51 19.72 

Note: "% NOO" excludes occupancies listed as "Second Home, M Page 3 0(6 



(!~ N C C APITAL C ORPORATION-
U. A NEW CENTURY COMPANY 

Prime Di"isi<ln 

Capi tal MmclJ 

Dh-isio ll l'iamc Totalll 

26 

16 

6,593,245 253,586 0.65 

4,811,%0 304,498 0.48 

4,755 I .Ol'J,69 I ,S70 u .. , ....... vu.vu 

Lo,.n A,·C. 

J 8.35 6.19 82.63 

7.20 6.22 82.42 

11.43 6.19 77.51 

Loan Stratification Report (Citi End Strat) 
Loan Number(s) Specific 

92.58 8473 84 67 0,00 100.00 0,00 9-.24 601 3726 8.65 47.77 

113.32 86.33 0.00 83.48 100.00 0,00 10.26 611 66.56 22. 13 41.21 

117.3 11 n. 1Il 41.'.11 49.0S 60.37 39.63 7.24 626 36.69 8.92 31.39 

01. % ~. °1. ~. 0/. WA LTV Ln' 
Rate Count Balanc~ Balance Pd A~c WAC W,\:\I W LTV WeLTY PPP Pllrcb C/O . 'ULL STD NOO FICO >80% >90°/. 

." 
CA 

" 50 

)48 

397 

'86 
572 

765 

'" 50) 

6,757,160 355,640 0.66 

17,562,207 351,244 1.72 

99,168,223 284,966 9.73 

115,]38,902 290,526 lUI 

185,137,776 269.880 18.16 

143.994,230 251,738 14.12 

166,806,218 218,047 16.36 

92,883,963 190,731 9 II 

86,77 1.034 

38,837,591 

24,256,030 

172,507 

159,170 

121,890 

8.51 

3.81 

2.38 

13.]38,364 108,442 UI 

14.483.790 87,252 \.42 

8,687.519 74,252 0.115 

4.509.124 70,455 0.44 

78,9114 

81,933 

0.08 

0.02 

o 

1 

o 

5.7.11 

6.29 

6.76 

7.28 

7.75 

8.26 

8.74 

' .06 
6. 11 

6.08 

6.08 

6.15 

6.16 

6.19 

70.211 

77.84 

74.70 

79. ]6 

80.59 

80.70 

81.49 

9.23 6.26 81.71 

I 9.73 6,35 80.31 

6,36 77.oJ 

6.4] 68.88 

o 10.23 

10.70 

11.21 6,75 45.55 

11.74 6.63 26.20 

12 22 7.06 24.86 

J2 64 19.85 

20.00 

20.00 

735< 

81 39 

79.56 

86.77 

89.15 

89.55 

88,46 

85.99 19.24 

9375 25.10 

91.12 20.65 

114 .72 40.17 

82.46 43.82 

71.16 47 II 

66,82 44.28 

39.39 

64.99 

65.13 

48.26 

45.6] 

42.56 

49.3:1: 

96.15 

94. 16 

85.99 

73.34 

69.41 

55.36 

51.42 

HS 

5.84 

]4_0] 

26.66 

30.59 

44.64 

48.58 

000 

1.25 

1.10 

1.42 

'.90 
3.02 

7.03 

674 

662 

655 

642 

615 

626 

6J7 

20.14 

30.45 

22.44 

28.06 

29.63 

31.77 

43.34 

86.86 59.44 41 .69 52.24 4501 54.99 13.86 604 53.28 

85.67 

83.47 

88.57 

53.67 40.89 55. 15 48.83 51.17 21.12 

52.21 45.51 47.35 31.68 62.32 24.46 

54.01 4916 43.20 40.94 59.06 24.60 

596 

598 

605 

60.32 

58.91 

5109 

90.92 62.50 51.60 38.70 ]1.36 62.64 10.48 615 18.33 

91.00 59.13 70.24 28.94 52.31 47.69 3.90 627 2.14 

97.40 58.57 68.05 30_63 64.02 35.98 L89 614 0.78 

99.83 38.94 9069 11 .33 22.29 77.11 0.00 628 OJXl 

10000 16.64 100.00 0.00 58.82 4US 

100.00 0.00 42.72 57.28 100.00 0.00 

0.00 618 

0.00 607 

000 

000 

0.00 

9,32 

4.22 

4.93 

10_90 

8.51 

10,97 

69.08 

51,53 

50.47 

40.72 

30.04 

31.03 

28.88 

8.11 20.77 

15. 19 

12.47 

9.69 

18.60 

14.72 

16.36 

2.24 33.52 

0.00 40.98 

0,00 34.83 

0.00 40.31 

0.00 69. 14 

0.00 0.00 

5500.B99 

6.000·6.499 

6.500 · 6.999 

7.000 - 7.499 

7.500 - 7.999 

8.000 _ U99 

8.500 - 8,999 

9.000 - 9.499 

9.500 - 9.999 

10.000 - 10499 

10.500 - 10.999 

11.000 - 11.499 

11.500· 11.999 

]2.000 - 12,499 

]2.500 _ 12.999 

11.000 - 13.499 

13.500 - 13.999 

14.500 - 14.999 

'<4 
199 

I2J 

16' 
117 

64 

JO 
) 

2 

789.839 

245.800 

118,800 59,400 om 

1 13.08 

2 13.59 

14.58 18.48 100.00 0.00 69.70 30.30 100.00 0.00 0.00 591 0.00 0.00 0.00 
--------

Rale Totals 4,755 1,019,691.570 214,446 100.00 8,4J 6.19 77.52 .., ... " , «.18 41.9\ 49.0S 60.37 39.63 7.24 625 36.69 8.92 JI.]9 

Loan AvC, % % -~ -/0 ~_ -/0 WA LTV LTV -l-

I 
Month Funded Counl 8 a lan<:e Balance rd ACr WAC WAM WLTV WCLTV PPP Purch C/O FULL STD 1'\00 FlCO >SO-/_ >90 01- CA 

------ - ---- ----------- --- --- ----- ---- --
21112006 2 96,565 48,283 0,01 12_42 20.00 100.00 000 4140 58.60 58.60 41.40 0.00 626 0.00 0.00 0.00 

31112006 58 16,555.003 285,431 1.62 4 7.711 6.12 81.73 

41112006 83 21.983,787 264.865 2.16 3 8.30 6.15 81.84 

51112006 334 74,341,688 222,580 7,29 2 867 6.16 75 ,DS 

61112006 1,468 292.592.419 ]99,314 28.69 8.62 6. 19 73.69 

71112000 I 194,400 194,400 0.02 72 8.99 6.70 80.00 

71112006 2,806 6 13,]76,588 218,595 60.15 0 8.33 6.20 79.]9 

I Undefined 551 ,120 183,707 0.05 0 8.30 6. 17 8U5 

MonlhFuodtdTol.ls 4,755 1,019,69 1,570 214,446 100.00 8.4J 6,19 77.52 

Note: ~% NOO~ excludes occupancies lisled as "Second Home. ~ Page 4 of6 

87.9] 78.87 45.67 38.52 85.78 

91.28 7428 52.70 33.5 \ 71.10 

90.53 69 57 45.02 45.45 71.61 

87.76 6974 41.24 49.39 62_39 

80.00 100.00 0.00 100.00 100.00 

86.65 73.38 41.36 50. 16 56.97 

94 45 100.00 62.98 37.02 37.02 

14.22 

28.90 

28.33 

37.61 

000 

43.03 

62_98 

15.56 

14.24 

7.22 

7.25 

0.00 

6,76 

0.00 

61 . 

64. 

'31 

'29 
530 

62) 

670 

40.68 

47.50 

42.0] 

34.82 

0.00 

36,46 

3702 

15.53 

19.52 

10,80 

9.91 

0.00 

7.68 

000 

3L76 

39.05 

36.40 

30.05 

0.00 

31.19 

000 

87.38 72. 18 4\.91 49,OS 60.37 39.63 7.24 626 36.69 8.92 ]1.39 



(!~ NC CAPITAL C ORPORATION' 
." A NEW CENTURY COMPANY 

A~·l· 

Loan Stratification Report (Citi End Strat) 
Loan Number(s) Specific 

,.-. % % 0/. v. 04 \VA LTV LTV Lo" 
Top 5 MIg Histories COlin! R~ I ~ .. ~.. Rabine," Pd "C" WAC WAM WLTV We LTV PPP Pun:b DO Ft:I,L STO ",00 FICO :>1l0% >90°4 

% 
CA 

No l.~,~> 

1 X)O 

2 X)O 

IX 60 

'X3O 

""'" Top 5 MIC IliSlones Tolals 

Top 10 States 
CA 

FL 

NY 

TX 

NJ 

AZ 

MD 
IL 

NV 

MA 

011", 

Top 10 Sial" Tola ls 

1.1I,~ 

." 
14' 
12. 

'" '96 

- .=,coc .. o"=.=I7='C 'C,", 05.0,,=,= 80.46 
93,925,468 226,873 9.21 

30,906,549 2Q7,427 3.0) 

24,129,581 199,432 241 

13.279,588 221,326 UO 

36.365,205 115,B7 U7 

o 

83' 

85' 
.71 
' .00 

'80 
9.30 

6.13 77 52 

6.27 80 11 

634 7813 

660 7563 

6.41 80.29 

6.&0 70.70 

0:d4 72.44 49.04 41.60 5765 42.)5 

8197 68.41 14.16 71.24 63.32 36.68 

7824 7651 988 81 14 71 75 2&_25 

7570 6K1I 0.32 95AI 7&11 21.89 

80 34 15.53 8.81 85_12 77.97 22.0) 

7534 7019 20.1& 10. 14 15.92 14 08 

1.80 

6.S4 

3. 15 

U 4 

' .30 

3" 

63' 
'" S79 

'54 
>6. 

56> 

35.31 

52.08 

51.23 

3228 

56.83 

11 .40 

9.51 32.29 

9.62 29.25 

4.26 22.26 

0.00 23.24 

15.64 34. 15 

1.57 29.05 

4.155 1,019.69 1,570 214, ..... • "" ..... 8.43 6. 19 77.S2 .. .. » 72. 18 41.91 49.05 60.37 39.63 7.14 ' 26 36.69 8.92 31.39 

Lo .. 
Count 

'76 

'" 22J 

'08 

IS6 

'" 
131 

IS' 
116 

10' 
1,701 

4,755 

,h e. % .'" % % % ¥. WA 1..1" LTV 
Bab n« Baliau Pt l Alf WAC \VA'" WLlV We LTV PPP h rdo CJO FliLL STD l"'oo n co :>80% :>9("". 

% 
CA 

320,111,._" 

115.009,097 

72,127,&44 

46. 146551 

40,341 ,\ 12 

31,695,850 

3 1,867,464 

26,J.f1,716 

25,857,789 

25,704,599 

216,98 1,392 

1.01 9,691.570 

-> ... ,990 31.39 

195,927 1121 

323,443 707 

11J,104 4.53 

26 1,802 4 01 

198,44D 3.79 

243,263 3 I.) 

165.671 2_53 

222,912 254 

249,559 252 

162.834 27 16 --- ---
214 . .u6 100.00 

, 
o 

o , 

lIS 

.n 

.11 
86' 
as. 
'J< 
•. so 
88' 
82S 

8.42 

8.70 

8.43 

6. 17 75.66 

6.20 77.40 

6. 17 77.54 

6.22 7&04 

62' 
622 

61' 
60' 
6.20 

6.25 

6.20 

6.19 

7782 

77 95 

7940 

7697 

7661 

7794 

7941 

77.52 

87.43 1218 4156 47.89 56 46 41.54 

4346 

"90 
32.06 

'59 
1.13 '" 617 86.16 91 20 46 16 so 18 56 54 

11.21 5311 4104 52.17 4810 ." 
6.69 '" 619 &321 6105 54.49 35.24 6194 

S4.99 

51.07 

71.72 

41.88 

38.51 

"." 

49.88 50.12 6.85 624 

71.30 2870 2.65 613 

69.33 30.67 2.30 612 

55 24 44 76 12.97 627 

60 52 39.48 1.64 627 

5L10 41.90 1367 618 

11 .61 

34.32 

39.40 

2536 

9.1l 100.00 

100 0.00 

1.54 0.00 

5.47 000 

39.81 4.64 

34.47 8.76 

47.47 1462 

47.12 5.85 

23.49 6.19 

41.85 12. 13 

0.00 

0.00 

0.00 

0.00 

0.00 

0.00 

8481 

85.20 

8623 

8713 

9007 

8295 

88" 
87.38 

0.00 34.48 

n .49 3596 

21.32 1664 

22.45 5203 

9694 54 II 

13.85 2140 

SO.74 41.00 46.53 61.74 31.26 1041 615 42.43 994 0.00 
- - --- -------- --- ------ ----
71.18 41.91 49.0S 60.37 39.63 7.24 625 36.69 8.92 31.39 

I Loan AVJ. % % % °1. % ·1. \\'A LTV LTV % -1 
. Loan Amount Coulil Bslancf BaIIM' rd Ale WAC \\,A-'I WLT V WCLlV PPP Pu",h C/O FULL STD 11100 FlCO ::>80Of. ::>90% CA 

I 
- - ---- ---

0-50,000 217 8,865,353 40,854 0.17 10.7& 6.84 26 17 9}." SO.17 7&.52 19.02 7552 24.48 282 625 279 0.00 1_36 

100.001-150,000 900 1I1,8OS.631 124,228 10.96 9,05 6.20 69.6K 86.54 74_33 44.75 44.52 71.21 21.79 737 6 15 29.12 549 11.92 

150,001 - 200,000 

200,001 - 250,000 

250,001 - 300,000 

300,001 - )50,000 

350,001·400,000 

400,00 1-450,000 

450,00 1 - 500,000 

50,001·100,000 

SOO,ool "- Grater 

1..01 .. Amouni Tolals 

639 , .. 
'" '36 
'16 
''I 
'" 1.036 

'91 

11 1,996, 195 

122,072.997 

106.306.222 

76.405,590 

81.453,140 

61,686.405 

60,512.912 

77.643,465 

193,)7),660 

175.268 1091 

224,399 11.97 

275,274 10.47 

123,1H 749 

377,098 799 

426,624 6.74 

477,01l 5.94 

74,945 1.61 

664,514 1896 

4.7~~ 1,019,691 .570 214, ....... " ........ 

Note: ~% NOO~ excludes occupancies listed as ~Second Home. ~ 

o 
o 
o 
o 

8,63 

' .30 
8.22 ,j, .. , 
.06 

'06 

96' 
' .99 

622 7UI 

6.20 79.54 

6.21 79.74 

6.23 81.63 

6. 19 81.54 

6. 17 82.33 

6. 15 1201 

6.23 63.37 

6.1S 12.41 

11. 43 6. 19 77.52 

PageS or 6 

8S.76 7815 39.79 

85.32 7715 36.45 

85.70 72.42 34.46 

II.OS 69. 15 44.19 

117 44 12.35 42_74 

51&4 6994 

S6.17 65.41 

51.57 S6 45 

47.75 55.66 

48.92 48.52 

30.06 ,4>, 
43 55 

" .J< 
51.48 

89.26 

18.19 

8767 

8917 

11.48 44.88 47. 11 5106 48.94 

76.35 44.15 41.92 4570 5-4.30 

66 37 50.85 4)59 70.32 29.68 

67.61 40.55 45.17 5761 42.39 

609 

.20 

6.03 

9.23 

68' 
68' 

'98 
12.76 

6.4<1 

613 

610 

619 

.30 

'" 632 

631 

615 

646 

3165 

37 08 

3714 

41.03 

40.78 

42.05 

4D.39 

29.04 

41.63 

.31 

7.65 

7.15 

10.48 

11.07 

13_13 

17.31 

29.04 

3}.52 

47.41 

820 52.18 

10.35 48.23 

544 9.51 

[4.21 52.96 

81.38 71. 18 41.91 49.0S 60.)1 39.63 7.24 62S 36.69 11.92 3i.J9 



r.~ N C C APITAL CORPORATION-
., A NEW CENTURY COMPANY 

Loan Stratification Report (Citi End Strat) 
Loan Number(s) Specific 

Lo... AO'K_ % % .". % " . 0/. \VA I.TV LTV 
Matrix Code Count Halnce Balance Pcl A,~ WAC WAI\f WLTV WeLTY PPP Pun:h C/O fU LL STU SOO FlCO >84>-1. >94W . 

% 
CA 

101- NEW CENTURY 2,989 679,72],44 L 227,408 66.66 841 6.24 61.16 71.56 2US 7U2 6J.OS 36.95 10.79 612 S4.4J 1l.30 28.52 

106-IOI2ONCEN 1,149 335,120,039 19 1,601 32.86 I 8.48 6.09 99 87 7310 12.94 4.16 SOU6 4S 64 0.03 653 0.38 0.00 36.95 

lO2-J MONTHllBOR 8 l ,ln,lll 394,766 0.31 ) 1.91 6.10 97 6 1 10000 100.00 000 100.00 000 0,00 599 

• SUBPRlME4O(3()· W8 AR 8 1,609,960 201 ,245 016 8.SS 630 89.52 15.63 63 11 0.00 100.00 0.00 21.48 628 

1 1001- BLUE SECOND 50,000 30,000 001 __ 12.00 __ 

Ma lrbC.dc Totab: 4,755 1,019,691,570 214,446 100.00 8.43 6.19 

80.71 

7<).90 

83.93 

19.« 

17.11 

77.51 

89.19 100.00 0.00 100 00 10000 0.00 0.00 603 -- ------ ---

30.29 

17.78 

0.00 

IS.O$ 3$.S$ 

0.00 11.$2 

0.00 0.00 

81.38 11.18 41.91 49.05 6O.l1 39.0 1.24 625 36.69 1.92 lUI' 

I 
No. Years at Home 

Loan A\·I. % 0.4 % 'Y. % °1. \VA LTV LTV 'Y. 
Count lblanee Balance PCI ACt WAC WA.\1 WLTV WCL"V PPP Pun:h ao n ; LI. Sl"D r;oo n c o >80% >90% CA 

------ ----- - --------- ----
< I Year 3$6 82.210.139 231,096 101 8.46 6.1 7 80.31 91.91 11.93 64.62 30.29 55.94 44.06 13.93 631 42.65 11.10 29.10 

1-2 1.419 329.166.918 221,066 32.28 8.41 6.16 790S4 90.92 12.21 41.20 40.94 59.14 40.86 6.49 630 38.47 10.69 34.69 

3·5 865 191.131.116 220.961 11.14 8.40 6.11 71.06 1850 11 .12 41.91 42.35 6065 39.3S 7.50 626 1459 6.21 21.24 

6 · 10 869 190,149.390 218.114116$ 1.31 6.24 17.10 1)73 11.02 30.61 61.17 6046 39S4 5.34 619 35.26 8.64 29.5S 

> 10 Years 696 139,499.604 200,430 1361 1.35 6.22 1499 19.32 7319 n 89 6994 64 49 35.SI 8.07 619 )4.41 7.95 30.93 

1 Undefmed 4SO 87,474.345 112.231 I .SI US 6.n 71 .12 n . lo 12.n 40.66 S2 II 6\ .79 38.21 5.96 619 3S.65 7.65 34.99 
I - - ----- - ----------------

No. Yo n at Home Totals 4.755 1,019,"1,570 214,4-16 100.00 8 . .0 6.1 ' 77.51: 87.38 72.18 41.9. 49.05 6OJ7 311.0 1.24 625 36.69 8.92 11.39 

No. Years at Job 
< I Year 

1 · , 

'·3 
6·10 

> 10 Years 

Undefined 

No. Yon al Job TOlals 

" < Lo .. 
Count Balanct Balance Pel A ce WAC WAM WLTV WC LTV 

447 

'" '" 

78,64S,243 

200,493,566 

192.590,108 

978 22.2,126,277 

936 215,451, 161 

S44 109.615,216 

4,755 1,019,"1,570 

- -------- ---
175,940 

205,004 

220,S60 

7.7. 

19.66 

1389 

227,1l9 211S 

nO,11l 21 13 

20. ,627 1076 - -----
214,«6 100.00 

8.43 

." 
8.51 

'" ' .29 

'" UJ 

6. 18 

6.19 
6. 17 

6.21 

6." 
6. 11 

6. 19 

78.40 

77.59 
77 .S2 

71.39 

77.01 

76 03 

77.51: 

8U9 

8873 

9Il17 

8751 

IHI .. " 
87.38 

Note: -,.. NOO- excludes occupancies listed as MSecond Home. ~ Page 6 of6 

'. % 
% V. 

PPP Pa rrh ao rut!, 
75 86 42.94 

7404 47.39 

12.3S SH2 

47.75 

4].24 

38.39 

69.51 40-'3 49.30 

7. 51 2190 62.23 

72.51 38.04 52.92 - ---- ---
72. 18 41 .91 49.0S 

73 39 

589S 

4983 

51 58 

6691 

62.94 

60J7 

% 0;. WA LTV LTV 
ST[) NOO n c o >80% >900;. 

26.61 

41.05 

SO. 17 

4142 

ll09 
37.06 

39.0 

5.32 

4.40 

7.24 

9.46 

959 

4.63 

7.2-1 

61l 

"3 
'" 626 

620 
627 

6L< 

37.04 

3481 

3H9 

41.00 

37.13 

35.89 

3U9 

1.10 

1.42 

1.41 

10.00 

, .W 

'20 .. , 

% 
CA 

16. 17 

2X.75 

36.75 

34.4& 

30.<4 

33.32 

11 .39 




