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Analyst Notes: (If more than one insurer, indicate 
insurers, policy #'s, insured par value, and the capital 
charge on separate sheets). 
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Class 
Name 

A-1 

M-1 

M-2 

M-3 

M-4 

M-5 

M-6 

M-7 

M-8 

M-9 

M-10 

M-l1 

P 

CE 

Amount 

1.0000 154.577.000 

1.0000 281.749.000 

1.0000 282.356.000 

1.0000 18.266.000 

1.0000 39.285.000 

1.0000 44.018,000 

USD··:·:l 1.0000 14.199,000 

usn:'1 1.0000 16.093.000 

1.0000 16,566,000 

1.0000 10,886,000 

1.0000 9,940.000 

1.0000 8.520,000 

1.0000 11,833.000 

1.0000 13,726,000 

1.0000 10,886.000 

:·uso ::: 1 1.0000 100 

':::::'USD::":: 1.0000 

:usn: 1.0000 

···uso·j 1.0000 

usb. ..1 1.0000 

: LiSD. : I 1.0000 

U5D' 1.0000 

P&1 . : :~~~(~~~: : 

P&1 'lMLII30R: : 

P&1 '::lMLII30R: . 

P&1 I: :'lM~leofC 

P&1 I: ::1MlIBOR: :1 

P&1 I:·:·' M LIBOR:·:·1 

P&1 1 :.: WLIBOR:·1 

P&1 r:: 1MU~bR::1 

P&1 1::1MUBOR:':1 

P&1 '" ~~fBOfF: 
........ 

P&1 ~~~~~R:: : 
P&1 MLIBOR: :-

ole 

0.040% 

0.160% 

0.240% 

0.290% 

0.310% 

0.340% 

0.390% 

0.400% 

0.460% 

0.700% 

0.800% 

1.550% 

2.500% 

2.500% 

COUDon 
Floor % 

Loan group: 1 

Loan group: 2 

Loan group: 2 

Loan group: 2 ::>i>UbO{: 

Loan group: 1,2 ::~titi~::::-

Loan group: 1.2 :?U~~q::: 

Loan group: 1.2 

Loan group: 1,2 

Loan group: 1,2 

Loan group: 1,21 Sep 25, 20361:·::::0$;\:::: 

Loan group: 1,21 Sep 25, 20361:::::: \!:SA;.:.' 

Loan group: 1,21 Sep 25, 2036 0$'A<:: 

Loan group: 1,21 Sep 25, 2036 f::::: US''':::::: 

Loan group: 1,21 Sep 25, 20361:::l:i~A::::: 

Loan group: 1,21 Sep 25, 2036 V:: US";::: 

Loan group: 1,21 Sep 25, 2036 

Loa~ group: 1,2 NR NR 

P\Aoement referllo SEC regIstration statu •. Non-contldentL.1 private placements 'NIl be released by the Ratings o.sk. Fl.ttng IUlu,..fera 10 S&P dlSMt'T'lNtion (PIAlIIc: or ConfIdentlll). 
Conftdenll'l riling. \MI not be reJt, ... d by S&F'. 
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AA 

AA-

A+ 

A 

A-

BBB+ 

BBB 

BBB-

BB+ 

I: 
1 AAA 

M-2 

M-3 •.•. SUbiirdJriatkiri.·· 
................ ,' ...... . 

M-4 SUbiirdiriation' 
.............. 

M-5 .·: .. subOrdi~~tion: 

M-6 .: ·Su~~rdj~aiiori •.• 
... .. 

M-7 .•• SUbOrdJriati6ri:.· 

M-8 

M-9 

M-10 

Sep 25.2036 

1.0000 156,667.000 Sep 25.2036 

1.0000 112.649.000 Sep 25.2036 

1.0000 98,450,000 10.400% I Sep 25. 2036 

1.0000 82,357,000 8.700% I Sep 25. 2036 

1.0000 65,791,000 6.950% 1 Sep 25. 2036 

1.0000 54,90S.000 S.800% I Sep 25. 2036 

1,0000 44.965.000 4.7S0% 1 Sep 25. 2036 

Classes M-9. M-10, M-11 1.0000 36,44S.000 3.8S0% I Sep 25. 2036 

Classes M-1 0, M-11 1.0000 24.612.000 2.600% I Sep 25. 2036 

Class M-11 1.0000 10,886,000 1.150% I Sep 25. 2036 

1.0000 

:::::l)~P ::.1 1.0000 .............. ' ...... 
... 

1.0000 

1.0000 

Yes 1.0000 Oct 25.2011 

Yes 1.0000 Sep 25.2008 

1.0000 
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AA+ M-1 

AA M-2 

AA- M-3 

A+ M-4 

A M-5 

A- M-6 

BBB+ I M-7 

BBB M-8 

BBB- M-9 

BB+ M-10 

BB M-11 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess Spread & OIC 

Excess SP.read & OIC 

Excess Spread & OIC 

~ 
t:: 
~ -.; 
~ 
(J 

usb: 
........... 

. ·>·us!:i< .. 

::::950<:» 

:::::::::950::::::::. 
- ..... 

:««uso »> 

«:USD«·· 

:::::::::~$~:::: .. 

:<::uso:: 

13,726,083 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

13,726,083 1.450 

Expiration 
Date 

Sep 25, 2036 

Sep 25,2036 

Sep 25, 2036 

Sep 25,2036 

Sep 25, 2036 

Sep 25,2036 

Sep 25, 2036 

Sep 25,2036 

Sep 25, 2036 

Sep 25, 2036 

Sep 25, 2036 

Sep 25,2036 
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Top Level 

Next Level-If Applicable 

Next Level - If Applicable 

Next Level - If Applicable 

Cltigroup Global Markets Realty Corp, 

Thacher Proffitt & Wood LLP 

Citigroup Global Markets, Inc. 

Citigroup Global Markets Realty Corp. 

Citlgroup Mortgage Loan Trust Inc. 

Wells Fargo Bank. N.A. 

U.S. Bank N.A. 

Bear Steams Financial Products Inc. 

Bear Stearns Financial Products Inc. 

Two World Financial Center 

390 Greenwich Street. 6th 
Floor 

390 Greenwich Street. 6th 
Floor 

390 Greenwich Street. 6th 
Floor 

Legal Dept.· MAC X2401-
06T. I Home Campus. 

60 Livingston Avenue 

New York 

New York 

New York 

NewVork 

New York 

Des Moines 

St. Paul 

Linked Issuer 

Assets Deposited In 

Assets Deposiled in 

Assets Deposited In 

NY 

NY 

NY 

NY 

NY 

IA 

MN 

NY 

NY 

10013 

10013.00 

usii::::: 50328 

Christine VreHos 

Venkat Veerubhotla 

Mr. Venkat 
Veerubhotla 

Venkal 
Veerubhotla 

Stephanie 
Schaffer 

USA: :>!55107.2292!Shannon 

,':-:'USA 

,::.:vs".:· 

<:::os;';::>: 

.::<:USA::>: 

(212) 
(2 I 2) 723-6662! 723-

8603 

(212) 
(212) 912-7691 I 912-

7751 

(212) 
(212) 723-6662 I 723-

8603 

(212) 
(212) 723-6662 ! 723-

8603 

(212) 
(212) 723-6662 I /23-

8603 

(515) 
(515) 213-6522 213-

5192 

(65 1) 495-3850 rom 




