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UNITED STATES BANKRUPTCY COURT
SOUTHERN DISTRICT OF NEW YORK

)
Inre: ) Case No. 12-12020 (MG)
)
RESIDENTIAL CAPITAL, LLC, etal., )  Chapter 11
) . .
Debtors. ) Jointly Administered
)

NOTICE OF FILING OF REVISED JOINT CHAPTER 11 PLAN
PROPOSED BY RESIDENTIAL CAPITAL, LLC, ET AL. AND
THE OFFICIAL COMMITTEE OF UNSECURED CREDITORS

PLEASE TAKE NOTICE that on July 3, 2013, the debtors and debtors in
possession in the above-captioned cases (collectively, the “Debtors”) filed the Joint Chapter 11
Plan Proposed by Residential Capital, LLC, et al. and the Olfficial Committee of Unsecured
Creditors [Docket 4153] (the “Plan”) and on July 4, 2013 the Debtors filed the Disclosure
Statement for the Joint Plan Proposed by Residential Capital, LLC, et al. and the Official

Commiittee of Unsecured Creditors [Docket No. 4157] (the “Disclosure Statement”).
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PLEASE TAKE FURTHER NOTICE that on August 16, 2013, the debtors and
debtors in possession in the above-captioned cases (collectively, the “Debtors™) filed the Revised
Disclosure Statement for Joint Chapter 11 Plan Proposed by Residential Capital, LLC, et al. and
the Official Committee of Unsecured Creditors [Docket No. 4733] (the “Initial Revised
Disclosure Statement”), which includes the Joint Chapter 11 Plan Proposed by Residential
Capital, LLC, et al. and the Official Committee of Unsecured Creditors as Exhibit 1 to the Initial
Revised Disclosure Statement (“Initial Revised Plan”).

PLEASE TAKE FURTHER NOTICE that the Debtors have revised the Disclosure
Statement and Plan to reflect events that have transpired since the filing of the Initial Revised
Disclosure Statement, to modify, add, or amend certain language in response to comments
received from various parties in interest in the Debtors’ chapter 11 cases, and correct various
clerical and typographical errors. A copy of the revised Disclosure Statement (the “Revised
Disclosure Statement”), which includes the Joint Chapter 11 Plan Proposed by Residential
Capital, LLC, et al. and the Official Committee of Unsecured Creditors as Exhibit 1 to the
Revised Disclosure Statement (“Revised Plan”) is attached hereto, including all Exhibits.
Blackline versions of the Revised Disclosure Statement and Revised Plan will be filed
separately.

PLEASE TAKE FURTHER NOTICE that a copy of the Revised Disclosure Statement

may be obtained via PACER at http://www.nysb.uscourts.gov or from the Debtors’ restructuring

website at www.kccllc.net/rescap.

PLEASE TAKE FURTHER NOTICE that a hearing to consider the adequacy of the
Revised Disclosure Statement and approve procedures for soliciting votes on the on the Revised

Plan is scheduled for August 21, 2013 at 10:00 a.m. (Prevailing Eastern Time), before the
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Honorable Martin Glenn, at the United States Bankruptcy Court for the Southern District of New
York, Alexander Hamilton Custom House, One Bowling Green, New York, New York 10004-
1408, Room 501. This hearing may be continued by the Court or the Debtors without further

notice other than by announcement of same in open court and/or by filing and service, as

applicable, of a notice of adjournment.
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Dated: August 20, 2013 Respectfully submitted,

/s/ Lorenzo Marinuzzi

Gary S. Lee

Lorenzo Marinuzzi

Todd M. Goren

Jennifer L. Marines
Samantha Martin
MORRISON & FOERSTER LLP
1290 Avenue of the Americas
New York, New York 10104
Telephone: (212) 468-8000
Facsimile: (212) 468-7900

-and-

Kenneth H. Eckstein

Doughlas H. Mannal

Stephen D. Zide

Rachael L. Ringer

KRAMER LEVIN NAFTALIS &
FRANKEL LLP

1177 Avenue of the Americas
New York, New York 10036
Telephone: (212) 715-3280
Facsimile: (212) 715-8000

Counsel for the Official Committee of
Unsecured Creditors
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THIS PROPOSED DISCLOSURE STATEMENT HAS NOT BEEN APPROVED BY THE
BANKRUPTCY COURT AS CONTAINING ADEQUATE INFORMATION UNDER
BANKRUPTCY CODE SECTION 1125(b) FOR USE IN THE SOLICITATION OF
ACCEPTANCES OR REJECTIONS OF THE CHAPTER 11 PLAN DESCRIBED HEREIN.
ACCORDINGLY, THE FILING AND DISSEMINATION OF THIS DISCLOSURE
STATEMENT ARE NOT INTENDED TO BE, AND SHOULD NOT IN ANY WAY BE
CONSTRUED AS, A SOLICITATION OF VOTES ON THE PLAN, NOR SHOULD THE
INFORMATION CONTAINED IN THIS DISCLOSURE STATEMENT BE RELIED ON
FOR ANY PURPOSE BEFORE A DETERMINATION BY THE BANKRUPTCY COURT
THAT THIS DISCLOSURE STATEMENT CONTAINS ADEQUATE INFORMATION.
THE PLAN PROPONENTS RESERVE THE RIGHT TO AMEND OR SUPPLEMENT THIS
PROPOSED DISCLOSURE STATEMENT AT OR BEFORE THE HEARING TO
CONSIDER THIS DISCLOSURE STATEMENT.

UNITED STATES BANKRUPTCY COURT
SOUTHERN DISTRICT OF NEW YORK

)

Inre: Case No. 12-12020 (MG)

)

)
RESIDENTIAL CAPITAL, LLC, etal, )  Chapter 11

)

)

Debtors. Jointly Administered

)

DISCLOSURE STATEMENT FOR THE JOINT CHAPTER 11 PLAN PROPOSED BY
RESIDENTIAL CAPITAL, LLC, et al. AND THE OFFICIAL COMMITTEE OF

UNSECURED CREDITORS
MORRISON & FOERSTER LLP KRAMER LEVIN NAFTALIS &
Gary S. Lee FRANKEL LLP
Lorenzo Marinuzzi Kenneth H. Eckstein
Todd M. Goren Douglas H. Mannal
Jennifer L. Marines Stephen D. Zide
Samantha Martin Rachael L. Ringer
1290 Avenue of the Americas 1177 Avenue of the Americas
New York, New York 10104 New York, New York 10036
Telephone: (212) 468-8000 Telephone: (212) 715-9100
Alexandra Steinberg Barrage Counsel for the Official Committee of
2000 Pennsylvania Avenue, NW Unsecured Creditors

Washington, DC 20006-1888
Telephone: (202) 887-1500

Counsel for the Debtors and
Debtors in Possession
Dated: August 20, 2013
New York, New York
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IMPORTANT INFORMATION FOR YOU TO READ

THE DEADLINE TO VOTE ON THE PLAN IS OCTOBER 21, 2013, AT 7:00 P.M.
EASTERN TIME.

FOR YOUR VOTE TO BE COUNTED, YOUR BALLOT MUST BE ACTUALLY
RECEIVED BY THE NOTICE AND CLAIMS AGENT BEFORE THE VOTING
DEADLINE AS DESCRIBED HEREIN.

PLEASE BE ADVISED THAT ARTICLE V OF THE PLAN CONTAINS
RELEASE, EXCULPATION, AND INJUNCTION PROVISIONS. YOU SHOULD
REVIEW AND CONSIDER THE PLAN CAREFULLY BECAUSE YOUR
RIGHTS MAY BE AFFECTED THEREUNDER.

The Plan Proponents are providing the information in this Disclosure Statement to
holders of Claims and Equity Interests entitled to vote on the Plan for the purpose of
soliciting votes to accept the Plan. Nothing in this Disclosure Statement may be relied upon
or used by any entity for any other purpose.

This Disclosure Statement may not be deemed as providing any legal, financial,
securities, tax, or business advice. The Plan Proponents urge any holder of a Claim or
Equity Interest to consult with its own advisors with respect to any such legal, financial,
securities, tax, or business advice in reviewing this Disclosure Statement, the Plan, and each
of the proposed transactions contemplated thereby. The Bankruptcy Court’s approval of
the adequacy of disclosures contained in this Disclosure Statement does not constitute the
Bankruptcy Court’s approval of the merits of the Plan or a guarantee of the accuracy or
completeness of the information contained herein. The Plan Proponents have not
authorized any entity to give any information about or concerning the Plan other than that
which is contained in this Disclosure Statement. The Debtors have not authorized any
representations concerning the value of their property other than as set forth in this
Disclosure Statement. Any information, representations, or inducements made to obtain
acceptance of the Plan, which are other than or inconsistent with the information contained
in this Disclosure Statement, in the Plan, or in the Plan Supplement should not be relied
upon by any holder of a Claim or Equity Interest entitled to vote to accept or reject the
Plan.

The Plan Proponents urge every holder of a Claim or Equity Interest entitled to vote
on the Plan to (1) read the entire Disclosure Statement and the Plan carefully, (2) consider
all of the information in this Disclosure Statement, including, importantly, the risk factors
described in Article IX of this Disclosure Statement, and (3) consult with its own advisors
with respect to reviewing this Disclosure Statement, the Plan, all documents annexed hereto
or filed in connection herewith, and the proposed transactions contemplated under the
Plan before deciding whether to vote to accept or reject the Plan.

This Disclosure Statement contains summaries of the Plan, certain statutory
provisions, events in the Debtors’ Chapter 11 Cases, and certain documents related to the
Plan. In the event of any inconsistency or discrepancy between a description in this
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Disclosure Statement and the terms and provisions of the Plan or other documents
referenced herein, the Plan or such other documents will govern for all purposes. Except
where otherwise specifically noted, factual information contained in this Disclosure
Statement has been provided by the Debtors’ management. The Plan Proponents do not
represent or warrant that the information contained herein or annexed hereto is without
any material inaccuracy or omission.

Although the Plan Proponents have used their reasonable business judgment to
ensure the accuracy of the financial information contained in, or incorporated by reference
into, this Disclosure Statement, such financial information has not been and will not be
audited or reviewed by the Debtors’ independent auditors unless explicitly provided
otherwise. The Plan Proponents are generally making the statements and providing the
financial information contained in this Disclosure Statement as of the date hereof where
feasible, unless otherwise specifically noted. Although the Plan Proponents may
subsequently update the information in this Disclosure Statement, the Plan Proponents
have no affirmative duty to do so, and parties reviewing this Disclosure Statement should
not infer that, at the time of their review, the facts set forth herein have not changed since
this Disclosure Statement was filed.

Neither this Disclosure Statement nor the Plan is or should be construed as an
admission of fact, liability, stipulation, or waiver. No reliance should be placed on the fact
that a particular Claim or projected objection to a particular Claim is, or is not, identified
in this Disclosure Statement. The Plan Proponents may seek to investigate, file, and
prosecute Claims and may object to Claims after the Confirmation Date or Effective Date
of the Plan irrespective of whether this Disclosure Statement identifies any such Claims or
objections to Claims.

QUESTIONS AND ADDITIONAL INFORMATION

If you would like to obtain copies of this Disclosure Statement, the Plan, or any of
the documents annexed hereto or referenced herein, or have questions about the
solicitation and voting process or these Chapter 11 Cases generally, please contact the
Debtors’ notice and claims agent by: (i) visiting http://www.kccllc.net/rescap; (ii) writing
to Residential Capital, LLC c¢/o0 Kurtzman Carson Consultants LLC, 2335 Alaska Ave, El
Segundo, CA, 90245; or (iii) calling (888) 251-2914. You may also contact the Creditors’
Committee by (i) visiting http://rescapcommittee.com; or (ii) calling (212) 715-3280.

ATTENTION BORROWERS

SilvermanAcampora LLP has been approved as special borrower counsel to the
Creditors’ Committee and is available at 866-259-5217 to answer any questions you may
have as a Borrower whose loan was originated, sold, consolidated, purchased, and/or
serviced by Residential Capital LLC or any of its subsidiaries.
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ARTICLE L.
INTRODUCTION AND PLAN SUMMARY'

A. Introduction and Overview

The Debtors and the Creditors’ Committee” (together, the “Plan Proponents™) submit this
disclosure statement (the “Disclosure Statement”) pursuant to Section 1125 of the Bankruptcy
Code to holders of Claims against and Equity Interests in the Debtors in connection with the
solicitation of acceptances with respect to the Joint Chapter 11 Plan of Residential Capital, LLC,
et al., dated July 3, 2013. A copy of the Plan is annexed hereto as Exhibit 1 and incorporated
herein by reference.

The purpose of this Disclosure Statement, including the Exhibits annexed hereto, is to
provide information of a kind, and in sufficient detail, to enable creditors of the Debtors that are
entitled to vote on the Plan to make an informed decision on whether to vote to accept or reject
the Plan. This Disclosure Statement contains summaries of the Plan, certain statutory provisions,
events in the Chapter 11 Cases and certain documents related to the Plan.’

Prior to the Petition Date, the Debtors were a leading originator of residential mortgage
loans and, together with their non-Debtor affiliates, the fifth largest servicer of residential
mortgage loans in the United States, servicing approximately $374 billion of domestic*
residential mortgage loans and working with more than 2.4 million mortgage loans across the
United States. On May 14, 2012, each of the Debtors filed a voluntary petition for relief under
chapter 11 of the Bankruptcy Code in the Bankruptcy Court for the Southern District of New
York. Neither Ally Financial Inc. (f/k/a GMAC Inc.) (“AFI”, and together with its direct
and indirect subsidiaries excluding the Debtors, “Ally”),” ResCap’s indirect parent, nor
Ally Bank (f/k/a GMAC Bank).’ ResCap’s affiliate, are Debtors in the Chapter 11 Cases.

This introduction is qualified in its entirety by the more detailed information contained in the Plan and
elsewhere in this Disclosure Statement. Capitalized terms used in this Disclosure Statement and not otherwise
defined herein shall have the meanings ascribed to such terms in the Plan.

On May 16, 2012, the United States Trustee for the Southern District of New York appointed nine (9) creditors
to represent all unsecured creditors in these Chapter 11 Cases on the Creditors’ Committee [Docket No. 102].
The Creditors’ Committee is comprised of the following creditors: (1) Wilmington Trust, N.A.; (2) Deutsche
Bank Trust Company Americas; (3) The Bank of New York Mellon Trust Company, N.A.; (4) MBIA Insurance
Corporation; (5) Rowena L. Drennen; (6) AIG Asset Management (U.S.), LLC; (7) U.S. Bank National
Association; (8) Allstate Life Insurance Company; and (9) Financial Guaranty Insurance Company.

Reference is made to the Plan and Plan Supplement for the complete terms of the Plan.

Unless otherwise specified, all information regarding the Debtors’ mortgage loan operations refers only to
domestic operations.

AFI, a bank-holding company regulated by the Board of Governors of the Federal Reserve System, is the parent
company of GMAC Mortgage Group, LLC, the intermediate non-Debtor company that owns 100% of ResCap’s
equity.

Ally Bank is a commercial state chartered bank regulated by the Federal Deposit Insurance Corporation.
-1-
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The Debtors and the Creditors’ Committee, which represents the interests of all
unsecured creditors, are co-proponents of the Plan and believe that the Plan is the best means to
fairly and efficiently resolve the Debtors’ Chapter 11 Cases. Additional parties who support the
Plan include parties who hold billions of dollars in claims against the Debtors (the “Consenting
Claimants™) and Ally, each of which are signatories to that certain plan support agreement dated
May 13, 2013 (the “Plan Support Agreement”).” The Consenting Claimants and Ally represent
the majority of the Debtors’ largest creditor constituencies. The Debtors’ entry into the Plan
Support Agreement was approved by the Bankruptcy Court on June 26, 2013 [Docket No. 4098].

The Plan is the culmination of extensive, good faith negotiations guided by the Honorable
James M. Peck, a United States Bankruptcy Judge for the Southern District of New York, as
mediator (the “Mediator”), among the Debtors, the Creditors’ Committee, Ally, and the
Consenting Claimants. The terms of the Plan are premised upon Ally’s agreement to provide, in
addition to the substantial financial and operational support already provided to the Estates
throughout the Chapter 11 Cases, an additional contribution of $2.1 billion in plan funding,
comprised of (1) $1.95 billion in Cash to be paid on the Effective Date of the Plan and (2) the
first $150 million received by Ally for any Directors and Officers or Errors and Omissions
claims it pursues against its insurance carriers related to the claims released in connection with
the Plan; provided, that Ally guarantees that the Debtors (or the Liquidating Trust) will receive
$150 million on account of such insurance claims, which guarantee shall be payable without
defense, objection, or setoff on September 30, 2014 (collectively (1) and (2), the “Ally
Contribution) in exchange for the Debtor Release and Third Party Releases. The Ally
Contribution represents a near three-fold increase in Plan funding from the prior agreement
among the Debtors, Ally, and certain other constituencies that was presented on the Petition
Date. In addition, the Plan settles a variety of highly complex disputes that have been a source of
contention throughout the Chapter 11 Cases and which, if left unresolved, would have led to
years of costly litigation and resulted in significant uncertainty and delays in distributions to
creditors. Each of the settlements embodied in the Plan are dependent upon all others and, thus,
constitute a global settlement (the “Global Settlement”) of the numerous issues resolved under
the Plan. Absent the Ally Contribution, the Global Settlement would not be possible. As set
forth in further detail in Article II, the Global Settlement embodied in the Plan provides for,
among other things:

1 A settlement of the size, allocation, and priority of all of the claims asserted by
the RMBS Trustees arising from over 1,000 RMBS Trusts, including mortgage
loan repurchase claims relating to breach of origination or sale representations
and warranties (often referred to as “put-back claims”), cure claims, and
servicing-related claims, which comprise the largest disputed claims against the
Debtors’ Estates, as well as approval of the RMBS Settlement, which was the
subject of substantial litigation in the Chapter 11 Cases.

Although the Consenting Claimants support the terms of the Plan and the Global Settlement, nothing herein
shall constitute a waiver or admission with respect to any of the Claims of the Consenting Claimants. In
addition, the Consenting Claimants do not make any representations or warranties as to the accuracy of any of
the information contained herein. The Consenting Claimants have not adopted, and may not agree with, the
contents of this Disclosure Statement.

-
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2 A settlement of the allowance, allocation, and priority of the claims of certain

monoline insurers, including MBIA and FGIC, eliminating the need for complex
and uncertain litigation concerning the scope and nature of the claims held by
these entities and the potential subordination of such claims, separate and apart
from the litigation concerning the claims of the RMBS Trusts.

A settlement of billions of dollars of Private Securities Claims against the
Debtors, including claims involving Ally, arising from their structuring,
sponsoring, underwriting, and sale of RMBS, eliminating litigation concerning
such issues as the validity and value of these claims and their potential
subordination pursuant to Section 510 of the Bankruptcy Code. The settlement of
the Private Securities Claims is implemented through the establishment of a
Private Securities Claims Trust, which will settle and administer distributions to
holders of Allowed Private Securities Claims in accordance with the procedures
and methodology set forth in the Private Securities Claims Trust Agreement.

The establishment of a Borrower Claims Trust, which sets a floor of available
assets for distributions to Borrowers and provides streamlined procedures for
holders of Allowed Borrower Claims to receive distributions in accordance with
the procedures and methodology set forth in the Borrower Claims Trust
Agreement. The amounts distributed to the holders of Borrower Claims through
the Borrower Claims Trust are in addition to approximately $230 million to be
paid by the Debtors outside of the Plan for the benefit of Borrowers through a
settlement of the Debtors’ foreclosure file review obligations under the Consent
Order.

A resolution of approximately $1.003 billion in claims held by Wilmington Trust,
National Association, in its capacity as indenture trustee for the Senior Unsecured
Notes.

An agreed-upon allocation of Estate assets, including the Ally Contribution, to be
distributed via three groups of Debtors (the ResCap Debtors, the GMACM
Debtors and the RFC Debtors), the Borrower Claims Trust, the Private Securities
Claims Trust, and the NJ Carpenters Claims Distribution.

An agreed-upon allocation of projected Administrative Claims pursuant to which
Administrative Claims will be allocated among the GMACM Debtors and RFC
Debtors, but not to the ResCap Debtors.

Payment in full of all administrative, secured, and priority claims, including the
Junior Secured Notes Claim (as determined either by agreement or pursuant to the
JSN Adversary Proceeding, discussed in further detail in Article I, Section F
below). The payment in full of the Allowed Junior Secured Notes Claims
represents an improvement upon the treatment proposed in the pre-petition
agreement between the holders of the Junior Secured Notes Claims and the
Debtors.
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9 Subject to the approval of the United States District Court for the Southern
District of New York (the “District Court”) and confirmation of the Plan, a
settlement of the Allowed Claim amount and distribution to the NJ Carpenters
Class Members, whose class was certified for settlement purposes in the NJ
Carpenters Class Action.

10 A waiver of any Subrogation Claims held by the GMACM Debtors and the RFC
Debtors against the ResCap Debtors.

11 A compromise of all Intercompany Balances, potential subrogation claims,
potential avoidance of historical debt forgiveness, claims relating to failure to
charge Debtor entities with allocable expenses, and substantive consolidation.

Notably, as explained in more detail in Article IV.A.10 herein, the conclusions contained
in the Report of the Examiner (as each defined below) supports the terms of the Global
Settlement.

THE DEBTORS, THE CREDITORS’ COMMITTEE, ALLY, AND THE
CONSENTING CLAIMANTS BELIEVE THAT IMPLEMENTATION OF THE PLAN IS
IN THE BEST INTERESTS OF THE DEBTORS AND THEIR CREDITORS. FOR ALL
OF THESE REASONS AND THOSE DESCRIBED IN THIS DISCLOSURE
STATEMENT, THE PLAN PROPONENTS URGE YOU TO RETURN YOUR BALLOT
ACCEPTING THE PLAN BY THE VOTING DEADLINE, (THE DATE BY WHICH
YOUR BALLOT MUST BE ACTUALLY RECEIVED), WHICH IS OCTOBER 21, 2013
AT 7:00 P.M. (EASTERN TIME) (the “Voting Deadline”).

ARTICLE V OF THE DISCLOSURE STATEMENT AND ARTICLE IX OF THE
PLAN CONTAINS RELEASE, EXCULPATION, AND INJUNCTION PROVISIONS.
THUS, YOU ARE ADVISED TO REVIEW AND CONSIDER THE PLAN
CAREFULLY BECAUSE YOUR RIGHTS MIGHT BE AFFECTED THEREUNDER.

B. General Information
1. Important Information about this Disclosure Statement

On [e], 2013, the Bankruptcy Court entered an order (the “Disclosure Statement
Approval Order”) approving this Disclosure Statement as containing “adequate information,”
i.e., information of a kind and in sufficient detail to enable a hypothetical reasonable investor
typical of the holders of Claims or Equity Interests to make an informed judgment about the Plan
[Docket No. [®]]. This Disclosure Statement is submitted pursuant to Section 1125 of the
Bankruptcy Code to holders of Claims against the Debtors in connection with (i) the solicitation
of votes on the Plan, and (ii) the hearing scheduled for November 19, 2013, at 10:00 a.m.
(Eastern Time) (the “Confirmation Hearing”) to consider an order confirming the Plan (the
“Confirmation Order”).
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The Disclosure Statement Approval Order sets forth, among other things, (i) the
deadlines, procedures, and instructions for voting to accept or reject the Plan, and for filing
objections to confirmation of the Plan, (ii) the record date for voting purposes, and (iii) the
applicable standards for tabulating Ballots. A Ballot for acceptance or rejection of the Plan is
enclosed with the copies of this Disclosure Statement submitted to the holders of Claims that are
entitled to vote on the Plan. Detailed voting instructions accompany each Ballot. The last day
for a Ballot to be actually received with respect to voting to accept or reject the Plan is the
Voting Deadline, October 21, 2013 at 7:00 p.m. (Eastern Time).

THE DEBTORS, THE CREDITORS® COMMITTEE, ALLY, AND THE
CONSENTING CLAIMANTS BELIEVE THAT IMPLEMENTATION OF THE PLAN IS IN
THE BEST INTERESTS OF THE DEBTORS AND THEIR CREDITORS. FOR ALL OF
THESE REASONS AND THOSE DESCRIBED IN THIS DISCLOSURE STATEMENT, THE
PLAN PROPONENTS URGE YOU TO RETURN YOUR BALLOT ACCEPTING THE PLAN
BY THE VOTING DEADLINE.

C. Overview of Chapter 11

Under Chapter 11 of the Bankruptcy Code, a debtor may propose to reorganize or
liquidate its business and assets subject to the provisions of the Bankruptcy Code. In general, a
Chapter 11 plan (i) divides claims and equity interests into separate classes, (ii) specifies the
consideration that each class is to receive under the plan, and (iii) contains other provisions
necessary to implement the plan. The Bankruptcy Code defines “claims” and “equity security
holders” rather than “creditors” and “shareholders;” as a result, this Disclosure Statement speaks
in terms of “claims” and “equity interests.” Under Section 1124 of the Bankruptcy Code, a class
of claims is “impaired” under a plan unless the plan (i) leaves unaltered the legal, equitable, and
contractual rights of each holder of a claim in that class, or (ii) to the extent defaults exist,
provides for the cure of existing defaults, reinstatement of the maturity of claims in that class,
compensates each holder of a claim for any pecuniary damages incurred as a result of reasonable
reliance upon the default, and does not otherwise alter the legal, equitable or contractual rights of
each holder of a claim in that class.

The commencement of a Chapter 11 case creates an estate that is comprised of all of the
legal, contractual, and equitable interests of the debtor as of the commencement date. The
Bankruptcy Code provides that a debtor may continue to manage and operate its business and
remain in possession of its property as a “debtor-in-possession.” The consummation of a plan is
a principal objective of a Chapter 11 case. A Chapter 11 plan sets forth the means for satisfying
claims against and interests in a debtor and, if appropriate, the future conduct of the debtor’s
business or the liquidation of the debtor’s remaining assets. Confirmation of a plan by the
bankruptcy court binds the debtor, any person acquiring property under the plan, and any creditor
or equity security holder of a debtor to the terms and provisions of the plan as of the effective
date of the plan. Certain holders of claims against and interests in a debtor are permitted to vote
to accept or reject the plan. Prior to soliciting acceptances of the proposed plan, Section 1125 of
the Bankruptcy Code requires a debtor to prepare a disclosure statement containing adequate
information of a kind, and in sufficient detail, to enable a hypothetical reasonable investor to
make an informed judgment to accept or reject the plan. The Plan Proponents are distributing

-5-

ny-1105358



12-12020-mg Doc 4770-1 Filed 08/20/13 Entered 08/20/13 22:01:04 Revised
Disclosure Statement Pg 14 of 199

this Disclosure Statement to holders of Claims against and Equity Interests in the Debtors that
are expected to receive a distribution under the Plan in satisfaction of the requirements of Section
1125 of the Bankruptcy Code.

D. Summary of Classification and Voting Rights of Allowed Claims and Equity
Interests

The primary purpose of the Plan is to set forth the manner in which the Debtors’ assets
will be liquidated and allocated and describe how Claims against and Equity Interests in the
Debtors will be treated if the Plan is confirmed by the Bankruptcy Court and thereafter
consummated on the Effective Date. The Plan creates the following three Debtor groups (each, a
“Debtor Group” and collectively, the “Debtor Groups™) for ease of describing distributions:*

(1) The “ResCap Debtors,” comprised of three (3) sub-Classes, including ResCap,
GMAC Residential Holding Company, LLC, and GMAC-RFC Holding
Company, LLC;

(i1) The “GMACM Debtors,” comprised of twenty-one (21) sub-Classes, including
each of the direct and indirect Debtor subsidiaries of GMAC Residential Holding
Company, LLC (including ETS, provided that, in lieu of Class GS-4A, the Plan
for ETS contains a sub-Class, Class GS-4B, for ETS Unsecured Claims);9 and

(ii1))  The “REC Debtors,” comprised of twenty-seven (27) sub-Classes, including each
of the direct and indirect Debtor subsidiaries of GMAC-RFC Holding Company,
LLC."

Only claims (including claims for administrative expenses) and equity interests that are
“allowed” may receive distributions under a Chapter 11 plan. An “allowed” claim or equity
interest means that the debtors agree, or, in the event of a dispute, that the Bankruptcy Court
determines, that the claim or equity interest, including the amount thereof, is in fact a valid
obligation of or equity interest in, the debtors. Section 502(a) of the Bankruptcy Code provides
that a timely filed, claim or equity interest is “allowed” unless the debtor or another party in
interest objects. However, Section 502(b) of the Bankruptcy Code specifies certain claims that
may not be “allowed” in a bankruptcy case even if a proof of claim is filed. These include
claims that are unenforceable under the governing agreement or applicable non-bankruptcy law,
claims for unmatured interest in unsecured and/or undersecured obligations, property tax claims
in excess of the debtor’s equity in the property, claims for certain services that exceed their
reasonable value, nonresidential real property lease and employment contract rejection damage
claims in excess of specified amounts, and late-filed claims. In addition, Rule 3003(c)(2) of the
Federal Rules of Bankruptcy Procedure (the “Bankruptcy Rules™) prohibits the allowance of any

¥ Exhibit 3 annexed hereto contains organizational charts detailing the Debtor entities.

Prior to the Asset Sales (defined herein), the GMACM Debtors were primarily responsible for conducting the

Debtors’ business operations, including originating, brokering, and servicing loans.

Prior to the Asset Sales, the RFC Debtors were primarily the private issuers of mortgage-backed and home
equity loan asset-backed securities and master servicer for many of the securitizations.

-6-
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claim or equity interest that either is not listed on the debtor’s schedules or is listed as disputed,
contingent, or unliquidated if the holder has not filed a proof of claim or equity interest before
the deadline to file proofs of claim and equity interests.

The Bankruptcy Code also requires that, for purposes of treatment and voting, a Chapter
11 plan categorize the different claims against, and equity interests in, the debtors into separate
classes based upon their legal nature. Claims of a substantially similar legal nature are typically
classified together, as are equity interests of a substantially similar legal nature. Because an
entity may hold multiple claims and/or equity interests that give rise to different legal rights, the
holders of such claims and/or equity interests may find themselves as members of multiple
classes of claims and/or equity interests.

Under the provisions of the Bankruptcy Code, not all parties in interest are entitled to
vote on a Chapter 11 plan. For example, pursuant to Section 1126(f) of the Bankruptcy Code,
holders of claims and interests that are unimpaired by a plan are presumed to accept such plan
and, therefore, are not entitled to vote. Additionally, pursuant to Bankruptcy Code Section
1126(g), holders of claims or interests receiving no distributions under a plan are presumed to
have rejected such plan and are not entitled to vote.

As set forth in Article III of the Plan and in accordance with Sections 1122 and
1123(a)(1) of the Bankruptcy Code, all Claims and Equity Interests, other than Administrative
Expense Claims and Priority Tax Claims, are classified in the Classes set forth in Article III of
the Plan for all purposes, including voting, Confirmation, and distributions pursuant to the Plan
and in connection with Sections 1122 and 1123(a)(1) of the Bankruptcy Code.!" A Claim or
Equity Interest is classified in a particular Class only to the extent that the Claim or Equity
Interest qualifies within the description of that Class and is classified in other Classes to the
extent that any portion of the Claim or Equity Interest qualifies within the description of such
other Classes. A Claim or Equity Interest is also classified in a particular Class for the purpose
of receiving distributions pursuant to the Plan only to the extent that such Claim or Equity
Interest is an Allowed Claim or Allowed Equity Interest in that Class and has not been paid,
released, or otherwise satisfied prior to the Effective Date. Section 1129(a)(10) of the

""" The allowance, classification, and treatment of all Allowed Claims and Equity Interests and the respective

distributions and treatments under the Plan take into account the relative priority and rights of the Claims and
Equity Interests in each Class in connection with any contractual, legal, and equitable subordination rights
relating thereto, whether arising under general principles of equitable subordination, Section 510(b) of the
Bankruptcy Code, or otherwise. The Plan Proponents or the Liquidating Trust (and the Borrower Trust with
respect to Borrower Claims), as applicable, reserve the right to re-classify any Allowed Claim or Equity Interest
other than the Consenting Claimants’ Allowed Claims, the NJ Carpenters Claims (assuming the NJ Carpenters
Approval), the Allowed Private Securities Claims, and the Ally Claims, in accordance with any contractual,
legal, or equitable subordination relating thereto under the Bankruptcy Code, subject to further order of the
Bankruptcy Court. An initial list of Claims proposed to be subordinated under the Plan shall be set forth in the
Plan Supplement, without prejudice to the right of the Plan Proponents or Liquidating Trust (and the Borrower
Trust with respect to Borrower Claims), as the case may be, to seek to subordinate additional Claims.
Subordinated Claims shall not receive a distribution under the Plan until all senior Allowed Claims are paid in
full. In connection with the subordination of the FHFA’s Claims, the Plan Proponents shall either include
FHFA on the list of Claims to be submitted with the Plan Supplement, or may seek to subordinate the FHFA’s
Claim by separate adversary proceeding.

-
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Bankruptcy Code shall be satisfied for the purposes of Confirmation by acceptance of the Plan
by an Impaired Class of Claims; provided, however, that in the event no holder of a Claim with
respect to a specific Class for a particular Debtor timely submits a Ballot indicating acceptance
or rejection of the Plan, such Class will be presumed to have accepted the Plan.”” Within each
Debtor Group, holders of Allowed Claims entitled to vote on the Plan will vote within the
applicable Debtor sub-Class."

Your ability to vote and your distribution under the Plan, if any, depends on the type of
Claim or Interest you hold. As set forth in Article III of the Plan, Claims in Classes R-3, R-4, R-
5, R-6, R-7, R-8, R-11, GS-3, GS-4, GS-5, GS-6, GS-7, RS-3, RS-4, RS-5, RS-6, RS-7, RS-§,
and RS-11 are impaired and entitled to vote on the Plan. All other Classes of Claims (Classes R-
1, R-2, R-9, R-10, R-12, GS-1, GS-2, GS-8, GS-9, GS-10, RS-1, RS-2, RS-9, and RS-10), are
not entitled to vote on the Plan because the Claims or Equity Interests in those classes are either
unimpaired and presumed to accept the Plan, or are receiving no distributions under the Plan and
are presumed to reject the plan.

The following charts summarize the classification, treatment, and voting rights of Claims
against and Equity Interests in the Debtors and the potential distributions to holders of Allowed
Claims and Equity Interests under the Plan, in accordance with the creation of the three Debtor
Groups discussed above:'

12 Certain parties have argued that this presumption is impermissible. The Plan Proponents disagree, as this

approach has been approved by the Bankruptcy Court in prior cases, as well as other cases in the Southern
District of New York and elsewhere. Courts have concluded that such a provision is consistent with the
Bankruptcy Code and thus valid and enforceable. If necessary, the Plan Proponents will demonstrate in
connection with confirmation of the Plan that this provision is appropriate.

Any Class of Claims or Equity Interests that, as of the commencement of the Confirmation Hearing, does not
have at least one holder of a Claim or Equity Interest that is Allowed in an amount greater than zero for voting
purposes shall be considered vacant, deemed eliminated from the Plan for purposes of voting to accept or reject
the Plan, and disregarded for purposes of determining whether the Plan satisfies Section 1129(a)(8) of the
Bankruptcy Code with respect to that Class.

These charts contain a summary of the classification and treatment of Allowed Claims and Equity Interests.
Reference should be made to the entire Disclosure Statement and the Plan for a complete description of the
classification and treatment of Allowed Claims and Equity Interests. The Estimated Aggregate Allowed Claim
Amounts at each of the Debtor Groups reflects the Debtors’ current estimations based on the analysis of the
validity and priority of Claims against each Debtor Group, after taking into account pending and/or anticipated
Claims objections. As discussed herein in Article IV.A.19, numerous objections to Claims are currently
pending, and the Debtors expect that a number of Claims will remain disputed, contingent or unliquidated as of
the Effective Date. As discussed in Article IL.N.5, the Debtors will establish a Disputed Claims Reserve for
such Claims and, to the extent Disputed Claims become Allowed in excess of the Debtors’ estimates, the
aggregate Allowed Claims against each Debtor Group will be greater than what the Debtors estimate in Article
I.D of the Disclosure Statement, certain holders of Claims may not receive a recovery, and the estimated
recovery percentages for Claims against the Debtor Groups will on average decrease. All Estimated Aggregate
Allowed Claim Amounts are reflected in millions of dollars.

-8-

ny-1105358



12-12020-mg Doc 4770-1 Filed 08/20/13 Entered 08/20/13 22:01:04  Revised
Disclosure Statement Pg 17 of 199
ALL DEBTORS
($ in Millions)
VOTING ESTIMATED ESTIMATED
TYPE OF CLAIM RIGHTS AGGREGATE PERCENTAGE ESTIMATED
OR ALLOWED RECOVERY RECOVERY
EQUITY AMOUNT UNDER CH. 7 UNDER
CLASS INTEREST TREATMENT LIQUIDATION PLAN

Administrative Unclassified Non-Voting 300.00 —400.00 100.0% 100.0%

Expense Claims

Priority Tax Unclassified Non-Voting 5.31 100.0% 100.0%

Claims

RESCAP DEBTORS
($ in Millions)
ESTIMATED ESTIMATED
VOTING RIGHTS AGGREGATE PERCENTAGE ESTIMATED
ALLOWED RECOVERY RECOVERY
TYPE OF CLAIM OR AMOUNT UNDER CH. 7 UNDER
CLASS EQUITY INTEREST TREATMENT LIQUIDATION PLAN"

R-1 Other Priority Unimpaired Presumed to N/A N/A N/A

Claims Accept
R-2 Other Secured Unimpaired Presumed to 0.01 100.0% 100.0%

Claims Accept

The Debtors and the Creditors’ Committee believe that the Junior Secured Noteholders are undersecured and
therefore not entitled to any post-petition interest on account of their Claims. In contrast, the holders of the
Junior Secured Notes Claims assert that they are oversecured and have been accruing post-petition interest since
the Petition Date. The Junior Secured Noteholders assert that they will have accrued post-petition interest in the
amount of approximately $330 million by November 30, 2013 on account of their secured claims. This
estimate of accrued post-petition interest includes default interest at a rate of 10.625% (a rate disputed by the
Debtors and the Creditors’ Committee). As described in greater detail in Article IV.A Section 20 below, the
issues of whether the Junior Secured Notes are over or undersecured will be addressed in the JSN Adversary
Proceeding or at the Confirmation Hearing. In these charts, the low end of the “Estimated Recovery Under
Plan” for the Junior Secured Noteholders, and the high end of such column for all other creditors, assumes the
Debtors and the Creditors’ Committee are completely successful in the JSN Adversary Proceeding, resulting in
Junior Secured Notes Claims in the aggregate amount of $1.846 billion (representing principal and prepetition
accrued and unpaid interest, reduced to reflect the disallowance of unamortized original issue discount (“OID”),
as of the Petition Date) and no post-petition interest. The high end of the “Estimated Recovery Under Plan” for
the Junior Secured Noteholders, and the low end of such column for all other creditors, assumes the Junior
Secured Parties are completely successful in the JSN Adversary Proceeding and reflects the Junior Secured
Notes Claims in the aggregate amount of $2.553 billion (representing principal and prepetition accrued and
unpaid interest, as of the Petition Date without the disallowance of OID, plus post-petition interest and fees of
an additional $330 million).

9-
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ESTIMATED ESTIMATED
VOTING RIGHTS AGGREGATE PERCENTAGE ESTIMATED
ALLOWED RECOVERY RECOVERY
TYPE OF CLAIM OR AMOUNT UNDER CH. 7 UNDER
CLASS EQUITY INTEREST TREATMENT LIQUIDATION PLAN"
R-3'"®  Junior Secured Impaired/ Presumed to 1,846.00- 70.3% - 77.0% 100.0% -
Notes Claims Unimpaired Accept/ 2,553.00" 100.0%
Entitled to Vote
R-4  ResCap Impaired Entitled to Vote 2,060.44 0.1% - 0.2% 31.5% -
Unsecured 41.9%
Claims'®
R-5  Borrower Claims  Impaired Entitled to Vote N/A N/A N/A
R-6 Private Securities  Impaired Entitled to Vote N/A 0.0% - 0.1% N/A
Claims
R-7  NJ Carpenters Impaired Entitled to Vote N/A 0.0% - 0.1% N/A
Claims
R-8 General Impaired Entitled to Vote 0.30 0.1% - 0.2% 36.3%
Unsecured
Convenience
Claims

Recovery rates for the Junior Secured Notes are shown on a consolidated basis. The Junior Secured
Noteholders are impaired at certain Debtor entities where the Debtors have issued or guaranteed the Junior
Secured Notes and may be liable for post-petition interest, subject to the outcome of the JSN Adversary
Proceeding. The Junior Secured Noteholders are unimpaired at certain Debtor entities where the Debtors are
not issuers or guarantors of such debt; rather, these Debtor entities have pledged specific assets as collateral,
and the Junior Secured Noteholders will receive such collateral (i.e., Cash) under the Plan. Specifically, the
Junior Secured Noteholders are impaired and entitled to vote on the Plan at all of the ResCap Debtors.

The claims and liens of the Junior Secured Noteholders against each of the Debtor Groups currently are the
subject of litigation before the Bankruptcy Court in the JSN Adversary Proceeding. As part of the JSN
Adversary Proceeding, the Creditors’ Committee is seeking the disallowance under section 502(b)(2) of the
Bankruptcy Code of approximately $377 million of the Junior Secured Notes Claims as unamortized OID as of
the Petition Date. In these charts, the low end of the “Estimated Aggregate Allowed Amount” assumes the
Creditors’ Committee is successful in seeking the disallowance of the OID and the Junior Secured Noteholders
are found to be undersecured by the Bankruptcy Court, resulting in Junior Secured Notes Claims in the
aggregate amount of $1.846 billion (representing principal and prepetition accrued and unpaid interest, reduced
to reflect the disallowance of OID, as of the Petition Date). The high end of the “Estimated Aggregate Allowed
Amount” assumes the Creditors’ Committee is unsuccessful in seeking such disallowance and the Junior
Secured Noteholders are found to be fully oversecured by the Bankruptcy Court, resulting in Junior Secured
Notes Claims in the aggregate amount of $2.553 billion (representing principal and prepetition accrued and
unpaid interest, as of the Petition Date without the disallowance of OID, plus post-petition interest and fees of
an additional $330 million).

ResCap Unsecured Claims consist of: (i) the Senior Unsecured Notes Claims in the Allowed Amount of $1.003
billion; (i) MBIA’s Claim in the Allowed Amount of $719 million; (iii) FGIC’s Claim in the Allowed Amount
of $337.5 million; and (iv) other General Unsecured Claims, which are assumed to be in the amount of
$916,000.
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ESTIMATED ESTIMATED
VOTING RIGHTS AGGREGATE PERCENTAGE ESTIMATED
ALLOWED RECOVERY RECOVERY
TYPE OF CLAIM OR AMOUNT UNDER CH. 7 UNDER
CLASS EQUITY INTEREST TREATMENT LIQUIDATION PLAN"
R-9  Intercompany Impaired Presumed to N/A N/A N/A
Balances Reject
R-10  Equity Interests Impaired Presumed to N/A N/A N/A
Reject
R-11  FHFA Claims Impaired Entitled to N/A 0.0% -0.1% N/A
Vote"
R-12  Revolving Credit  Impaired Entitled to Vote N/A 100.0% N/A
Facility Claims
GMACM DEBTORS
($ in Millions)
VOTING ESTIMATED ESTIMATED
TYPE OF CLAIM RIGHTS AGGREGATE PERCENTAGE ESTIMATED
OR ALLOWED RECOVERY RECOVERY
EQUITY AMOUNT UNDER CH. 7 UNDER
CLASS INTEREST TREATMENT LIQUIDATION PLAN20
GS-1 Other Priority Unimpaired Presumed to 0.13 100.0% 100.0%
Claims Accept
GS-2 Other Secured Unimpaired Presumed to 0.04 100.0% 100.0%
Claims Accept
GS-3*'  Junior Secured Impaired/ Presumed to 1,846.00 - 70.3% - 77.0% 100.0% -
Notes Claims Unimpaired Accept/ 2,553.00 100.0%
Entitled to
Vote

20

21

Holders of FHFA Claims are entitled to vote to accept or reject the Plan; provided, that if the Bankruptcy Court
determines that the FHFA Claims are subject to subordination under section 510(b) of the Bankruptcy Code
such that holders of Allowed FHFA Claims against the GMACM Debtors are not entitled to receive a
distribution under the Plan, then holders of Allowed FHFA Claims will be deemed to reject the Plan and such
votes will not be counted.

See supra note 15 for a discussion of the estimated recoveries of the Junior Secured Noteholders and the impact
thereof on all recoveries under the Plan.

Recovery rates for the Junior Secured Notes are shown on a consolidated basis. The Junior Secured
Noteholders are impaired at certain Debtor entities where the Debtors have issued or guaranteed the Junior
Secured Notes and may be liable for post-petition interest, subject to the outcome of the JSN Adversary
Proceeding. The Junior Secured Noteholders are unimpaired at certain Debtor entities where the Debtors are
not issuers or guarantors of such debt; rather, these Debtor entities have pledged specific assets as collateral,
and the Junior Secured Noteholders will receive such collateral (i.e., Cash) under the Plan. The Junior Secured
Noteholders are impaired and entitled to vote on the Plan at the following GMACM Debtors: GMACM; they
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GS-4A  GMACM Impaired Entitled to 2,205.07 6.3% - 8.1% 26.0% -
Unsecured Vote 34.7%
Claims®

GS-4B  ETS Unsecured  Impaired Entitled to 4.9 100% 100%
Claims® Vote

GS-5**  Borrower Claims Impaired Entitled to 88.57 6.3% -8.1% 30.1%

Vote

GS -6  Private Impaired Entitled to N/A 0.0% - 6.3% N/A
Securities Vote
Claims

GS -7 General Impaired Entitled to 2.50 6.3% - 8.1% 30.1%
Unsecured Vote
Convenience
Claims

GS -8  Intercompany Impaired Presumed to N/A N/A N/A
Balances Reject

GS -9 Equity Interests ~ Impaired Presumed to N/A N/A N/A

Reject

22

23

24

25

are unimpaired and presumed to accept the Plan at the following GMACM Debtors: Passive Asset
Transactions, LLC; Residential Mortgage Real Estate Holdings, LLC; Home Connects Lending Services, LLC;
GMACR Mortgage Products, LLC; ditech, LLC; Residential Consumer Services, LLC; and GMAC Mortgage
USA Corporation. The Junior Secured Noteholders dispute that they are unimpaired at any entity and believe
that they are impaired at each entity. The Debtors believe this issue is more appropriately addressed at the Plan
Confirmation Hearing. Accordingly, the Debtors will send ballots for each Class to the holders of Junior
Secured Notes Claims, regardless of whether it is classified as Impaired or Unimpaired, to preserve the Junior
Secured Noteholders’ rights with respect to this issue, and the appropriate ballots will be counted once the
Bankruptcy Court rules on this issue at the Confirmation Hearing.

GMACM Unsecured Claims consist of: (i) MBIA’s Claim in the Allowed Amount of $1.450 billion;
(i1) FGIC’s Claim in the Allowed Amount of $181.5 million; (iii) other Monolines’ Claims, which are assumed
to be in the amount of $307.5 million; (iv) RMBS Trust Allowed Claims in the amount of $209.8 million; and
(v) other General Unsecured Claims, which are assumed to be in the amount of $63.7 million (including $4.9
million of ETS Unsecured Claims).

The Debtors believe that there will be approximately $12 million of distributable value at Debtor ETS following
the payment of projected Administrative and Priority Claims and wind down costs. The Debtors currently
estimate that the General Unsecured Claims at Debtor ETS will be approximately $5 million, resulting in full
recoveries for claimholders. However, to the extent the Claims exceed the Debtors’ projections, recoveries
may be materially lower than expected.

Allocation of recovery amounts for Allowed Borrower Claims, in the Plan, is subject to determination by the
Borrower Trust; however, the recovery rate will be comparable, subject to the Borrower Claims Trust True-Up,
to that of GMACM Unsecured Claims.

No estimate was made for Private Securities Claims under the Recovery Scenario. Under the higher case of the
Chapter 7 Liquidation Scenario, it is assumed that the Private Securities Claims are subordinated resulting in no
recovery for these claims.

-12-

ny-1105358



12-12020-mg Doc 4770-1 Filed 08/20/13 Entered 08/20/13 22:01:04

Revised

Disclosure Statement Pg 21 of 199
GS-10  Revolving Credit Impaired Entitled to N/A N/A N/A
Facility Claims Vote
RFC DEBTORS
($ in Millions)
VOTING ESTIMATED ESTIMATED
TYPE OF RIGHTS AGGREGATE PERCENTAGE
CLAIM OR ALLOWED RECOVERY ESTIMATED
EQuIiTY AMOUNT UNDER CH. 7 RECOVERY
CLASS INTEREST TREATMENT LIQUIDATION UNDER PLAN 26
RS-1 Other Priority ~ Unimpaired Presumed 0.01 100.0% 100.0%
Claims to Accept
RS-2 Other Secured Unimpaired Presumed 0.01 100.0% 100.0%
Claims to Accept
RS-3% Junior Secured Impaired/ Presumed 1,846.00 - 70.3% - 77.0% 100.0% -
Notes Claims ~ Unimpaired to Accept/ 2,553.00 100.0%
Entitled to
Vote
RS-4 RFC Impaired Entitled to 9,063.78 1.9% - 3.6% 7.8% -10.3%
Unsecured Vote
Claims®®

26

27

28

See supra note 15 for a discussion of the estimated recoveries of the Junior Secured Noteholders and the impact
thereof on all recoveries under the Plan.

Recovery rates for the Junior Secured Notes are shown on a consolidated basis. The Junior Secured
Noteholders are impaired at certain Debtor entities where the Debtors have issued or guaranteed the Junior
Secured Notes and may be liable for post-petition interest, subject to the outcome of the JSN Adversary
Proceeding. The Junior Secured Noteholders are unimpaired at certain Debtor entities where the Debtors are
not issuers or guarantors of such debt; rather, these Debtor entities have pledged specific assets as collateral,
and the Junior Secured Noteholders will receive such collateral (i.e., Cash) under the Plan. The Junior Secured
Noteholders are impaired and entitled to vote on the Plan at the following RFC Debtors: RFC and
Homecomings Financial, LLC; they are unimpaired and presumed to accept the Plan at the following RFC
Debtors: GMAC Model Home Finance I, LLC; DOA Holding Properties, LLC; RFC Asset Holdings 11, LLC;
RFC Construction Funding, LLC; Residential Funding Real Estate Holdings, LLC; Homecomings Financial
Real Estate Holdings, LLC; Residential Funding Mortgage Securities I, Inc.; RFC Asset Management, LLC;
RFC SFJV-2002, LLC; and RCSFJV2004, LLC. The Junior Secured Noteholders dispute that they are
unimpaired at any entity and believe that they are impaired at each entity. The Debtors believe this issue is
more appropriately addressed at the Plan Confirmation Hearing. Accordingly, the Debtors will send ballots for
each Class to the holders of Junior Secured Notes Claims, regardless of whether it is classified as Impaired or
Unimpaired, to preserve the Junior Secured Noteholders’ rights with respect to this issue, and the appropriate
ballots will be counted once the Bankruptcy Court rules on this issue at the Confirmation Hearing.

RFC Unsecured Claims consist of: (i) MBIA’s Claim in the Allowed Amount of $1.450 billion; (ii) FGIC’s
Claim in the Allowed Amount of $415.0 million; (iii) other Monolines’ Claims, which are assumed to be in the
amount of $80.8 million, (iv) RMBS Trust Allowed Claims in the amount of $7.091 billion; and (v) other
General Unsecured Claims, which are assumed to be in the amount of $27.5 million.
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Borrower Impaired Entitled to 333.09 1.9% - 3.6% 9.0%

Claims Vote

Private Impaired Entitled to N/A 0.0% - 1.9% N/A

Securities Vote

Claims

NJ Carpenters  Impaired Entitled to N/A 0.0% - 1.9% N/A

Claims Vote

General Impaired Entitled to 0.70 1.9% - 3.6% 9.0%

Unsecured Vote

Convenience

Claims

Intercompany  Impaired Presumed N/A N/A N/A

Balances to Reject

Equity Impaired Presumed N/A N/A N/A

Interests to Reject

FHFA Claims Impaired Entitled to N/A 0.0% - 1.9% N/A
Vote®

Revolving Impaired Entitled to N/A 100.0% N/A

Credit Facility Vote

Claims

The potential distributions to holders of Allowed Claims and Equity Interests identified in

the charts above reflect the Plan Proponents’ estimate of the full range of potential recoveries for

all

parties, taking into account the potential outcomes of the JSN Adversary Proceeding

involving the Plan Proponents and the Junior Secured Noteholders.

29

30

31

32

Allocation of recovery amounts for Allowed Borrower Claims is subject to determination by the Borrower
Trust; however, the recovery rate will be comparable, subject to the Borrower Claims Trust True-Up, to that of
RFC Unsecured Claims.

No estimate was made for Private Securities Claims under the Recovery Scenario. Under the higher case of the
Chapter 7 Liquidation Scenario, it is assumed that the Private Securities Claims are subordinated resulting in no
recovery for these claims.

No estimate was made for NJ Carpenters Claims under the Recovery Scenario. Under the higher case of the
Chapter 7 Liquidation Scenario, it is assumed that the NJ Carpenters Claims are subordinated resulting in no
recovery for these Claims.

Holders of FHFA Claims are entitled to vote to accept or reject the Plan; provided, that if the Bankruptcy Court
determines that the FHFA Claims are subject to subordination under section 510(b) of the Bankruptcy Code
such that holders of Allowed FHFA Claims against the RFC Debtors are not entitled to receive a distribution
under the Plan, then holders of Allowed FHFA Claims will be deemed to reject the Plan and such votes will not
be counted.
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E. Summary of Solicitation Package and Voting Instructions

Together with this Disclosure Statement, the Plan Proponents are distributing or causing
to be distributed solicitation packages (the “Solicitation Packages”) containing the documents
described below to all parties entitled to receive notice of the hearing before the Bankruptcy
Court pursuant to Bankruptcy Code Section 1128 to consider confirmation of the Plan.

1. Solicitation Packages

The Solicitation Packages for holders of Claims in Classes R-3, R-4, R-5, R-6, R-7, R-8,
R-11, GS-3, GS-4A, GS-4B, GS-5, GS-6, GS-7, RS-3, RS-4, RS-5, RS-6, RS-7, RS-8, and RS-
11 (collectively, the “Voting Classes”) will contain:

1. A copy of the Disclosure Statement Approval Order (without exhibits);

2. A paper copy of the notice of the Confirmation Hearing (the “Confirmation
Hearing Notice”);

3. The Disclosure Statement, which shall include the Plan as an exhibit thereto and
the proposed order to approve the Disclosure Statement (without exhibits);

4. An appropriate form of Ballot in paper form, instructions on how to complete the
Ballot, and a Ballot return envelope;

5. A paper copy of the applicable letters from the Plan Proponents recommending
acceptance of the Plan;>

6. As appropriate, a postage pre-paid envelope; and
7. Such other materials as the Bankruptcy Court may direct.

The holders of Claims or Interests in Classes R-1, R-2, R-9, R-10, GS-1, GS-2, GS-8,
GS-9, GS-10, RS-1, RS-2, RS-9, and RS-10 will receive a Confirmation Hearing Notice and a
notice of non-voting status.

To reduce the administrative costs associated with printing and mailing such a
voluminous document, the Plan Proponents may, but are not required to, elect to serve the
Disclosure Statement and the Plan (including exhibits) via CD-ROM instead of in printed format.
In addition to the service procedures outlined above: (a) the Plan, the Disclosure Statement and,
once they are filed, all exhibits to both documents will be made available at no charge via the
internet at http://www.kccllc.net/rescap; and (b) the Plan Proponents will provide parties in

3 On August 16, 2013, the Creditors’ Committee filed copies of (i) a letter from the Creditors’ Committee to holders
of General Unsecured Claims recommending that they vote in favor of the Plan, and (ii) a letter from the
Creditors’ Committee to holders of Borrower Claims recommending that they vote in favor of the Plan [Docket
No. 4337], to be attached to the Disclosure Statement Order as Exhibit D, and included in the applicable
Solicitation Packages.
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interest (at no charge) with hard copies of the Plan and/or Disclosure Statement upon (i) written
request to Kurtzman Carson Consultants LLC (“KCC”), at ResCap Balloting Center, c/o KCC,
2335 Alaska Avenue, El Segundo, CA 90245, or (ii) calling (888) 251-2914.

2. Voting Procedures, Ballots and Voting Deadline

If you are entitled to vote to accept or reject the Plan, a Ballot is enclosed for the purpose
of voting on the Plan.

Please indicate your acceptance or rejection of the Plan by voting in favor of or against
the Plan after carefully reviewing (1) the Plan, (2) the Disclosure Statement, (3) the Disclosure
Statement Approval Order, and (4) the detailed instructions accompanying the Ballot.

In order for your vote to be counted, you must complete and sign your original
Ballot (copies will not be accepted) and return it so that it is actually received by KCC
prior to the Voting Deadline of 7:00 p.m. (Eastern Time) on October 21, 2013.

For further information, refer to Article VI below, entitled “Voting Procedures”. For
answers to any questions regarding solicitation procedures, parties may contact KCC directly, by
(1) writing to Kurtzman Carson Consultants LLC, at ResCap Balloting Center, c/o KCC, 2335
Alaska Avenue, El Segundo, CA 90245, or (ii) calling (888) 251-2914.

THE PLAN PROPONENTS RECOMMEND THAT ALL HOLDERS OF CLAIMS, IN
CLASSES ENTITLED TO VOTE, VOTE TO ACCEPT THE PLAN.

F. Summary of Treatment of Allowed Claims and Equity Interests

The Plan provides for payment in full of Allowed Administrative Expense Claims and
Allowed Priority Tax Claims. Holders of Equity Interests in, and Intercompany Balances
against, the ResCap Debtors, the GMACM Debtors, and the RFC Debtors will receive no
distributions under the Plan and, therefore, are presumed to reject the Plan. All other classes in
each Debtor Group either are (i) unimpaired, and therefore presumed to accept the Plan, or (ii)
impaired and expected to receive a distribution, and therefore permitted to vote on the Plan. The
Plan is presented as a joint plan for administrative convenience, but applies to each Debtor

individually.
The following table summarizes the treatment of Claims and Equity Interests under the
Plan:
CLASS OF APPLICABLE TREATMENT OF CLAIM
CLAIMS DEBTORS
Other ResCap Debtors In full and final satisfaction of the Other Priority Claims in the
Priority GMACM Debtors Debtor Groups, on or as soon as practicable after the Effective Date,
Claims RFC Debtors each holder of an Allowed Other Priority Claim shall receive one of

the following treatments on account of such Claim, as determined by
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CLASS OF APPLICABLE
CLAIMS DEBTORS
Other ResCap Debtors
Secured GMACM Debtors
Claims RFC Debtors
Junior ResCap Debtors
Secured GMACM Debtors

Notes Claims RFC Debtors

34
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TREATMENT OF CLAIM

the Plan Proponents or the Liquidating Trust, as applicable: (i)
payment in full in Cash, or (ii) treatment consistent with the
provisions of Section 1129(a)(9) of the Bankruptcy Code; provided,
that Other Priority Claims that arise in the ordinary course of the
Debtors’ business and that are not due and payable on or before the
Effective Date will be paid in the ordinary course of business in
accordance with the terms thereof.

In full and final satisfaction of the Allowed Other Secured Claims
against the Debtor Groups, on or as soon as practicable after the
Effective Date, each holder of such a Claim shall receive one of the
following treatments on account of such Claim as determined by the
Plan Proponents or the Liquidating Trust, as applicable: (i) payment
in full in Cash, including any interest, at the non-default rate (or such
other rate as may be ordered by the Bankruptcy Court), required to be
paid pursuant to Section 506(b) of the Bankruptcy Code, or (ii) the
collateral securing its Allowed Other Secured Claim.

In full and final satisfaction of the Junior Secured Notes Claims, on
or as soon as practicable after the Effective Date, each holder of an
Allowed Junior Secured Notes Claim shall receive payment in full
for the Allowed amount of such Junior Secured Notes Claim as
determined by the Bankruptcy Court in Phase I of the JSN Adversary
Proceeding or at the Confirmation Hearing; provided, however, that
if the Bankruptcy Court determines that the Junior Secured
Noteholders are entitled to post-petition interest, the Allowed amount
of such post-petition interest shall be paid in accordance with the
requirements under the Bankruptcy Code, which may include at the
Plan Proponents’ election the payment of such post-petition interest
over time with interest at a rate consistent with section 1129(b) of the
Bankruptcy Code.™

The terms on which the Plan Proponents may pay over time any post-petition interest owed to the Junior

Secured Noteholders to the extent ordered by the Bankruptcy Court, including the interest rate, will be set forth

in the Plan Supplement.

ny-1105358
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State of Tax Identification

Name of Filing Entity Incorporation Number

RFC Asset Holdings I, LLC Delaware 41-1984034
RFC Asset Management, LLC Delaware 06-1664678
RFC Borrower LLC Delaware 45-5065558
RFC Construction Funding, LLC Delaware 41-1925730
RFCREOLLC Delaware 45-5222407
RFC SFJV-2002, LLC Nevada 06-1664670
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Residential Capital LLC (“ResCap”) Organizational Structure
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ResCap Organizational Structure

Exh

ibit 3 -
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ResCap Organizational Structure
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ResCap Organizational Structure
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ResCap Organizational Structure

GMAC-RFC
Holdings
Limited

GMAC-RFC
GMAC-RFC Property

MCA National Private Label
: i Finance Finance Guarantee Group
Direct Limited el Limited plc Limited

Private Label
High Street Mortgage
Home Loans Services
Limited Limited

Legend:

Origination Legacy
and Portfolio
Filer Servicing and Other

Residential Business Business
Capital,
LLC




12-12020-mg Doc 4770-5 Filed 08/20/13 Entered 08/20/13 22:01:04  Exhibit 4 -
lllustrative Unit Issuance Structure Pg 1 of 3

Exhibit 4



12-12020-mg Doc 4770-5 Filed 08/20/13 Entered 08/20/13 22:01:04  Exhibit 4 -
lllustrative Unit Issuance Structure Pg 2 of 3FOR ILLUSTRATIVE PURPOSES ONLY

Debtor Group Private Securities

(% in millions) ResCap GMACM Claims Trust

STEP 1 - UNIT DISTRIBUTION (PRE-ADJUSTMENT)

Initial Unit Allocation 30,413,337 27,045,339 32,995,746 9,545,578 100,000,000
Percentage 30.41% 27.05% 33.00% 9.55% 100.00%

STEP 2 - TOTAL ALLOCATED UNITS (PRE-ADJUSTMENT)

Estimated / Allowed Unsecured Claims

MBIA $719.0 $1,450.0 $1,450.0
FGIC 337.5 181.5 415.0
Estimated Other Monolines - 307.5 80.8
Senior Unsecured Notes Claims 1,003.3 - -

RMBS Trust Claims - 209.8 7,091.2
Estimated General Unsecured Claim 0.9 63.7 27.5
Private Securities Claims - - -

Estimated / Allowed Unsecured Claims $2,060.7 $2,212.5 $9,064.5

Initial Unit Allocation (Pre-Adjustment)

MBIA 10,611,312 17,724,832 5,278,164 - 33,614,307
FGIC 4,980,970 2,218,660 1,510,647 - 8,710,277
Estimated Other Monolines - 3,758,887 293,941 - 4,052,828
Senior Unsecured Notes Claims 14,807,535 - - - 14,807,535
RMBS Trust Claims - 2,564,600 25,812,769 - 28,377,369
Estimated General Unsecured Claim 13,520 778,361 100,225 - 892,106
Private Securities Claims - - - 9,545,578 9,545,578
Initial Unit Allocation 30,413,337 27,045,339 32,995,746 9,545,578 100,000,000

STEP 3 - CALCULATION OF ESTIMATED RECOVERY FROM CLAIM VARIANCE

m The below example assumes $60.0 million of incremental claims, with $20.0 million at each Debtor Group

Incremental Claim $20.0 $20.0 $20.0 $60.0 I
Estimated / Allowed Unsecured Claims $2,060.7 $2,212.5 $9,064.5 $13,337.7
+ Incremental Claim 20.0 20.0 20.0 60.0
= Adjusted Unsecured Claims $2,080.7 $2,232.5 $9,084.5 $13,397.7
Assets - $ $748.8 $665.9 $812.4 $2,227.0
/ Adjusted Unsecured Claims 2,080.7 2,232.5 9,084.5 13,397.7
= Incremental Claims Recovery % 35.99% 29.83% 8.94% 16.62%
Incremental Claim $20.0 $20.0 $20.0 $60.0
x Incremental Claim Recovery % (Pre- Iteration) 35.99% 29.83% 8.94% 24.92%
= Incremental Claim Recovery $ $7.2 $6.0 $1.8 $15.0
Incremental Claim Units 292,331 242,290 72,642 607,264
Incremental Claim % 0.29% 0.24% 0.07% 0.61%

Incremental Claim Adjustment Factor 99.39%
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Debtor Group

Private Securities

($ in millions)

STEP 4 - ADJUSTED UNIT ALLOCATION

ResCap

GMACM

Claims Trust

m Estimated / Allowed Unsecured Creditors will receive Units equal to Initial Unit Allocation multiplied by the Incremental
Claims Adjustment Factor in Step 3 (99.39% in this example)

MBIA 10,546,873 17,617,195 5,246,111 - 33,410,180
FGIC 4,950,723 2,205,187 1,501,473 - 8,657,383
Estimated Other Monolines - 3,736,060 292,156 - 4,028,217
Senior Unsecured Notes Claims 14,717,614 - - - 14,717,614
RMBS Trust Claims - 2,549,026 25,656,018 - 28,205,044
Estimated General Unsecured Claim 13,438 773,634 99,616 - 886,689
Private Securities Claims - - - 9,487,611 9,487,611
Incremental Claim Units 292,331 242,290 72,642 - 607,264
Total Adjusted Unit Allocation 30,520,979 27,123,393 32,868,017 9,487,611 100,000,000
STEP 5 - ADDITIONAL ALLOCATION OF UNITS FOR CLAIMS RESERVE
m Units shall be further adjusted through an iterative mathematical process such that all holders of Estimated / Allowed Unsecured
Claims against a Debtor Group receive Units in the same ratio of number of Units to Allowed amount of Claim
STEP 6 - FINAL UNIT ALLOCATION
Final Unit Allocation
MBIA 10,546,718 17,616,937 5,246,034 - 33,409,689
FGIC 4,950,650 2,205,154 1,501,451 - 8,657,256
Estimated Other Monolines - 3,736,006 292,152 - 4,028,157
Senior Unsecured Notes Claims 14,717,398 - - - 14,717,398
RMBS Trust Claims - 2,548,988 25,655,641 - 28,204,629
Estimated General Unsecured Claim 13,438 773,623 99,615 - 886,676
Private Securities Claims - - - 9,487,472 9,487,472
Incremental Claim Units 293,372 242,992 72,359 - 608,723
Final Unit Allocation 30,521,576 27,123,700 32,867,252 9,487,472 100,000,000
Recovery %
MBIA 36.11479% 29.91294% 8.90758 %
FGIC 36.11479% 29.91294% 8.90758%
Estimated Other Monolines - 29.91294% 8.90758 %
Senior Unsecured Notes Claims 36.11479% - -
RMBS Trust Claims - 29.91294% 8.90758 %
Estimated General Unsecured Claim 36.11479% 29.91294% 8.90758 %
Private Securities Claims - - -
Incremental Claim Units 36.11479% 29.91294% 8.90758 %
Recovery % 36.11479% 29.91294% 8.90758%
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In re Residential Capital, LL.C

List of Consenting Claimants that Have Executed the Global Plan Support Agreement

AIG Asset Management (U.S.), LLC, as investment manager for certain affiliated funds and accounts
Allstate Investments, LLC and Allstate Investment Management Company, as financial advisors to the Allstate holder Investors, as
their interests may appear

Ally Financial Inc. on behalf of itself and the subsidiaries and affiliates (excluding the Debtors and their direct and indirect
subsidiaries)

BankWest, Inc.

Blue Heron Funding V

Caterpillar Insurance Co. Ltd.

Caterpillar Life Insurance Company

Caterpillar Product Services Corporation

Cedar Hill Mortg. Opportunity Master Fund, L.P.

Citizens Bank & Trust Co.

Commerce Bancshares, Inc.

Commerce Street Investments

Commonwealth Advisors, Inc.

Deutsche Bank National Trust Company, as Trustee

Deutsche Bank Trust Company Americas, as Trustee

DNB National Bank

DoubleLine Capital LP

Ellington Management Group, L.L.C.

Everest International Reinsurance, Ltd.

Everest Reinsurance (Bermuda), Ltd.

Farmers and Merchants Trust Co.

Financial Guaranty Insurance Company

First Bank

First Farmers State Bank

First National Bank & Trust Co. of Rochelle, IL

First National Bank of Wynne

First National Banking Co.

ny-1095065
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Gemstone CDO 1

Gemstone CDO 11

Gemstone CDO V

Gemstone CDO VII

HBK Master Fund L.P.

Heartland Bank

HSBC Bank USA, N.A., as RMBS Trustee

Kerndt Brothers Savings Bank

Kessler Putative Class

Kleros Preferred Funding V plc

Knights of Columbus

Law Debenture Trust Company of New York, solely in its capacity as Separate Trustee in respect of certain of the RMBS trusts
Lea County State Bank

LL Funds LLC

Manichaean Capital, LLC

Massachusetts Mutual Life Insurance Company

MBIA Insurance Corporation

Mutual Savings Association FSA

Northwestern Bank, N.A.

Park Place Investments, LL.C

Paulson & Co., Inc., on behalf of funds and accounts managed by it
Peoples Independent Bank

Perkins State Bank

Phoenix Light SF Limited

Pinnacle Bank of South Carolina

Pru Alpha Fixed Income Opportunity Master Fund I, L.P.
Pruco Life Insurance Company

Pruco Life Insurance Company of New Jersey
Prudential Annuities Life Assurance Corporation
Prudential Investment Portfolios 2

Prudential Retirement Insurance & Annuities Company
Prudential Total Return Bond Fund, Inc.

Prudential Trust Company

ny-1095065



12-12020-mg Doc 4770-6 Filed 08/20/13 Entered 08/20/13 22:01:04  Exhibit 5 -
Consenting Claimants Pg 4 of 4

Radian Asset Assurance Inc.

Randolph Bank and Trust

Residential Capital, LLC, for itself and its Debtor subsidiaries

Rocky Mountain Bank & Trust

Royal Park Investments SA/NV

SBLI USA Mutual Life Insurance Company

Silver Elms CDO II Limited

Silver Elms CDO plc

South Carolina Medical Malpractice Liability JUA

Steering Committee Group of RMBS Holders

Summit Credit Union

The Bank of New York Mellon Trust Company, N.A., as Trustee

The Bank of New York Mellon, as Trustee

The Gibralter Life Insurance Company, Ltd.

The Official Committee of Unsecured Creditors

The Prudential Insurance Company of America

The Prudential Series Fund

Thomaston Savings Bank

U.S. Bank National Association, solely in its capacity as trustee, indenture trustee, securities administrator, co-administrator, paying
agent, grantor trustee, master servicer, custodian and/or similar agency capacities in respect of certain of the RMBS trusts

Union Investment Luxembourg S.A

United Educators Insurance - Reciprocal Risk Retention Group

Vertical Capital, LLC

Wells Fargo Bank, N.A., solely in its capacities as trustee, indenture trustee, securities administrator, co-administrator, paying agent,
grantor trustee, master servicer, custodian and/or similar agency capacities in respect of certain of the RMBS Trusts

Wells River Savings Bank

Wilmington Trust, National Association, not individually, but solely in its capacity as Indenture Trustee for the Senior Unsecured
Notes

ny-1095065
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Top Seven Intercompany Net Balances'

($in millions)
“Accounts “Accounts Net
Receivable’ Payable” Balance Comments
Entity Entity
1 | Residential GMAC $3,334 | Balance generally arose from transactions under an
Capital, LLC Residential agreement between ResCap and ResHolding.
(“ResCap”) Holding ResHolding borrowed funds from ResCap and then
Company, LLC distributed funds to GMACM for general operating
(*ResHolding”) purposes.

Documentation exists reflecting the lending
relationship between ResCap and ResHoldings.
ResCap Restated Loan Agreement, dated January 1,
2006, among ResCap, as lender, and ResHolding,
GMACM, and RFC, as borrowers. This agreement
is characterized by the following:
e upon termination, borrower’ s obligation to
repay continues
o no fixed maturity date, interest rate, or
repayment terms
e unsecured debt

While there was no fixed interest rate in the loan
agreement, interest was paid regularly until the
petition date at an average rate of 9.6% (multi-tiered
interest rate based on intercompany balances).

In 2009, $2.52 billion of debt owed by GMACM to
ResHolding was forgiven so that GMACM could
meet certain tangible net worth debt covenants.
ResCap did not forgive any of ResHolding’ s debt at
that time because ResHolding was not at risk of
defaulting on its net worth requirements.

Before accounting for any administrative expenses,
ResHolding has assets consisting of an approximate
$50 million intercompany claim against GMACM.

1

ny-1093745

The top seven intercompany net balances represent 96% of the total intercompany net balances.
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“Accounts “Accounts Net
Receivable’ Payable” Balance Comments
Entity Entity
Residential ResCap $1,955 | Balance generally arose out of operation of the
Funding company’s centralized cash management system.
Company As RFC generated cash, that cash would be swept to
(“REC") ResCap. Balance changed freguently.
Interest was not accrued or paid.
There is no documentation reflecting this
intercompany relationship.
In 2008, $2 hillion of debt owed by RFC to ResCap
was forgiven so that RFC could meet certain
tangible net worth debt covenants. 1n 2009, an
additional $151 million of debt owed by RFC to
ResCap was forgiven.
ResCap has no unencumbered assets.
Homecomings RFC $1,252 | Baance generally arose out of operation of the

Financial, LLC
(“Homecomings”)

company’ s centralized cash management system.
Homecomings sold loans to RFC for securitization
as part of normal business operations, subserviced
loans, and generated other cash through operations
that was swept up to RFC. Receivable balance
consists largely of this, less payablesto RFC for
general overhead expenses. Balance changed
frequently until 2008.

Homecomings became largely dormant in 2008, but
continued to have wind down activity that created
cash that has been swept to RFC.

Interest was accrued but not paid on the
intercompany balance (this amount has been
included in the intercompany balance).

There is no documentation reflecting this
intercompany relationship.

ny-1093745
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“ Accounts
Receivable’
Entity

“ Accounts
Payable”
Entity

Net
Balance

Comments

Passive Asset
Transactions,
LLC (“PATI")

GMAC
Mortgage, LLC
(“"GMACM™)

$697

Balance generally arose out of operation of the
company’s centralized cash management system.
Majority of balance reflects cash collected by PATI
from non-Debtor entities (Flume and GX I1) that
were swept to GMACM and then to ResCap.

Interest was not accrued or paid.

Documentation exists reflecting alending
relationship from PATI to ResCap (not GMACM).
Intercompany Advance Agreement, dated June 9,
2009, between ResCap, as borrower, and PATI, as
lender. Thisagreement is characterized by the
following:

e contains bankruptcy standstill provision
indicating claims on account of obligations
are not enforceable in bankruptcy

o no fixed maturity date, interest rate, or
repayment terms

e unsecured debt

In 2008, $44 million of debt owed by PATI to
GMACM was forgiven so that PATI could meet
certain tangible net worth debt covenants.

Executive Trustee
Services, LLC
((L isﬂ)

GMACM

$265

Balance generally arose out of operation of the
company’ s centralized cash management system.
Revenue received by ETS (as foreclosure trustee)
was swept to GMACM. GMACM, in turn, satisfied
ETS's cash needs. Intercompany balances were
created to record impact to ETS, but no cash
settlements occurred.

Interest was accrued but not paid on the
intercompany balance (this amount has been
included in the intercompany balance).

There is no documentation reflecting this
intercompany relationship.

ny-1093745




12-12020-mg Doc 4770-7 Filed 08/20/13 Entered 08/20/13 22:01:04  Exhibit 6 -
List of Seven Largest Intercompany Balances Pg5 of 5

“ Accounts
Receivable’
Entity

“ Accounts
Payable”
Entity

Net
Balance

Comments

6 | RFC

RFC Asset
Holdings|I,
LLC (“RAHI")

$232

Balance generally arose out of operation of the
company’s centralized cash management system.
RAHI owned a portfolio of non-economic residuals
that generated excess inclusion income that resulted
in current taxes payable. Balance primarily
attributabl e to settlement of taxes under the tax
sharing agreement.

Interest was accrued but not paid on the
intercompany balance (this amount has been
included in the intercompany balance).

There is no documentation reflecting this
intercompany relationship.

In 2008, $1.2 hillion of debt owed by RAHI to RFC
was forgiven so that RAHI could meet certain
tangible net worth debt covenants.

RAHI has no unencumbered assets.

7 | RFC

GMACM

$140

Majority of balance consists of (i) amounts recorded
in connection with AFI billings for shared services
(e.g. payroll, outside counsel) — RFC routinely
remitted payment to AFI for services and RFC then
charged GMACM for its portion; and (ii) service
fee income received by GMACM as subservicer
relating to RFC M SR.

Prior to the petition date, cash settlements occurred.
Interest was not accrued or paid.

There is no documentation reflecting this
intercompany relationship.

ny-1093745
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RECOVERY ANALYSIS

RESIDENTIAL CAPITAL, LLC

1. The Recovery Analysis' is based on the planned orderly wind-down of the assets
remaining in the Estates as of April 30, 2013. The recovery from these assets, along with cash
on hand as of April 30, 2013 and the proceeds from the settlement with Ally Financial, Inc. (the
“Ally Contribution™), are then distributed to; 1) holders of secured claims, 11) administrative and
priority expenses, and iii) general unsecured claims.

2. Estimates were made of the cash proceeds which might be realized from the orderly
liquidation of the Debtors’ assets. The liquidation is based on asset balances as of April 30, 2013
with certain proforma adjustments® used to estimate recoveries. Recoveries to creditors are
presented on an undiscounted basis and are assumed to occur over the course of 7 years with
over 85% of recoveries occurring over the first 3 years. There can be no assurance that the
recoveries assigned to the assets will in fact be realized.

Estimate of Costs

3. The Recovery Analysis assumes the wind-down of the Estates lasts for a period of
approximately 3 years for the settlement of claims, although certain asset realization costs will
continue through 7 years. During this time the Debtors will incur administrative expenses for
operating expenses, restructuring professional fees, foreclosure file review costs, and other items.
There can be no assurance that the administrative expenses will not exceed the estimates
included in this analysis.

4. THE DEBTORS’ RECOVERY ANALYSIS IS AN ESTIMATE OF THE PROCEEDS
THAT MAY BE GENERATED AS A RESULT OF THE ORDERLY LIQUIDATION OF THE
ASSETS OF THE DEBTORS. Underlying the Recovery Analysis are a number of estimates and
material assumptions that are inherently subject to significant economic, competitive, and
operational uncertainties and contingencies beyond the control of the Debtors. In addition,
various decisions upon which certain assumptions are based are subject to change. Therefore,
there can be no assurance that the assumptions and estimates employed in determining the
recovery values of the assets will result in an accurate estimate of the proceeds that will be
realized. In addition, amounts of Claims against the Estates could vary significantly from the

! Capitalized terms used but not defined herein shall have the meaning ascribed to them in the Plan and Disclosure
Statement.

* The pro-forma adjustments were made to exclude certain assets that are either non-economic or securitized (i.e.
assets with offsetting liabilities recorded on the balance sheet). The asset balances also exclude certain
accounting adjustments related to pre-paid expenses and accounts receivable, as well as entries recorded to
estimate true-up payments for the asset sale transactions with Ocwen and Walter.
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estimate set forth herein. Therefore, the actual recovery received by creditors of the Debtors
could vary materially from the estimates provided herein.

3. THE RECOVERY ANALYSIS SET FORTH HEREIN WAS BASED ON THE
VALUES OF THE DEBTORS’ ASSETS AS OF APRIL 30, 2013 WITH CERTAIN
PROFORMA ADJUSTMENTS. TO THE EXTENT THAT OPERATIONS THROUGH SUCH
DATE WERE DIFFERENT THAN ESTIMATED, THE ASSET VALUES MAY CHANGE.
DELOITTE TOUCHE TOHMATSU LLP, THE INDEPENDENT REGISTERED PUBLIC
ACCOUNTING FIRM FOR RESCAP, HAS NOT EXAMINED, COMPILED OR
OTHERWISE APPLIED PROCEDURES TO THESE VALUES AND, CONSEQUENTLY,
DOES NOT EXPRESS AN OPINION OR ANY OTHER FORM OF ASSURANCE WITH
RESPECT TO THE VALUES IN THE RECOVERY ANALYSIS.

ASSET RECOVERY ASSUMPTIONS
Cash and Cash Equivalents

6. Cash and cash equivalents include cash in the Debtors’ domestic bank accounts and other
cash equivalents. The estimated recovery for this category of assets is 100%.

Restricted Cash

7. Restricted cash primarily consists of cash held at Ally Bank, escrow funds for GNMA
pooling agreements and other amounts held in escrow related to the Ocwen APA and Walter
Assignment, and other parties. Outstanding amounts are estimated to be fully recovered in the
Recovery Analysis scenarios.

FHA/VA Mortgage Assets

8. Federal Housing Administration and Department of Veterans Affairs (“FHA/VA”)
mortgage assets consist of mortgage loans, servicer advances, and accrued interest. These assets
constitute the bulk of the Estates’ remaining assets. The FHA/VA recovery calculation assumes
two primary resolution strategies, including: 1) recoveries through delivery of modified loans
into GNMA securitizations, and 2) recovery of loan principal, interest and advances through
FHA/VA insurance claims. The timing of claim recoveries is driven by the individual loan status
and is dependent on foreclosure status, presence of documentation deficiencies and geography.
Geography has become particularly important, as some judicial foreclosure states have an
average foreclosure timeline of 4 years.

0. FHA/VA loans are assumed to have a blended net recovery rate of approximately 93% of
book value in the Recovery Analysis.

Non FHA/VA Mortgage Assets

10. The Estates” Non FHA/V A mortgage assets consist primarily of mortgage loans, servicer
advances and accrued interest on loans removed from Fannie Mae (“FNMA”) and Freddie Mac
(“FHLMC”) securitizations, loans rejected from the Berkshire Hathaway asset purchase
agreement and other loans deemed to be non-marketable. These assets are not guaranteed by any
government agency.
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1. The Recovery Analysis assumes approximately 15% of the loan portfolio will be resolved
through foreclosure or real estate owned (“REQ”) sales. The analysis further assumes a bulk sale
of the remaining portfolio by the end of 2013. The Estates are currently preparing to market this
portfolio. The blended recovery rate is assumed to be approximately 73% in the Recovery
Analysis.

MSRs and Associated Servicer Advances

12. Mortgage servicing rights (“MSRs”) and the associated servicer advances consist of
assets excluded from the asset purchase agreements with Ocwen and Walter, due to various
counterparty objections. The Estates are currently negotiating with the counterparties to resolve
the objections and intends to sell these MSRs and servicer advances once settlements have been
achieved. The blended recovery rate is assumed to be 103% of book value in the Recovery
Analysis.

Other Debtors’ Assets

13. Other Debtors’ Assets consist primarily of securitized Home Equity Lines of Credit
(“HELOCs”), REO properties, trading securities and derivative assets.

14. The securitized HELOCs are comprised of current paying home equity lines which are
projected to run off over the next 15 months.

15.  REO properties are assumed to be sold in the ordinary course.

16. The GMAC 2010-01 securitization asset is assumed to continue paying off at historical
rates over the first 2 years of the Estates. After the first 2 years, the securitization will be
unwound through a cleanup call and the resulting whole loans will be sold at prices consistent
with on-balance sheet FHA/V A loans.

17. Derivative collateral is expected to be collected upon the completion of the delivery of
modified loans into GNMA securitizations.

18. The Other Debtors’ Assets are expected to recover at a blended average rate of
approximately 61% of book value in the Recovery Analysis.

Non-Debtors’ Assets

19.  Non-Debtors’ Assets are comprised primarily of equity interests in the Debtors’ foreign
affiliates. These affiliates are working to liquidate assets and to resolve claims and litigation. The
Debtors assume in the Recovery Analysis that they will be able to recover $24 million from non-
Debtor affiliates.

Other Recoveries
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20. Additional incremental recoveries are expected to materialize from client recoveries and
broker fees from the wind-down of the originations pipeline, however, these fees are expected to
be offset by incremental costs for the Berkshire loan repurchase true-up’. In total, incremental
recoveries are estimated to generate approximately $0 net recovery.

Ally Contribution

21. The Ally Contribution is assumed to result in an additional contribution to the Estates of
$2.1 billion in the Recovery Analysis. The Ally Contribution is comprised of $1.95 billion in
cash to be paid on the Effective Date and $150 million on account of certain insurance claims.
The Recovery Analysis assumes that $783 million of the AFI Contribution will be allocated to
ResCap Debtors, $462 million will be allocated to GMACM Debtors, $462 million will be
allocated to RFC Debtors and $393 million will be allocated to the Private Securities Claims
Trust, Borrowers Claims Trust, and NJ Carpenters Claims Trust based on the plan term sheet.

ADMINISTRATIVE EXPENSES

22.  Administrative expenses include payments for operating expenses, asset management
costs, interest expense, professional fees, foreclosure file review related expenses, and post-
petition accounts payable and accrued expenses. Post-petition intercompany claims, which are
subject to administrative priority status, are reflected in the April 30, 2013 cash balances by legal
entity. The assumed total administrative expenses in the Recovery Analysis are $1.086 billion.

Operating Expenses and Compensation and Benefits

23. Operating expenses consist of a number of costs necessary to administer the Estates after
April 30, 13. These costs are primarily related to compensation and benefits, document storage
and destruction costs, transition service agreement expenses, ordinary course professional fees
and other operating expenses and are assumed to be $379 million in the Recovery Analysis.

24. The estimation for compensation and benefits assumes an initial headcount of 257 as of
April 30, 2013 which winds down over the forecast period. By the expected Confirmation Date
of October 31, 2013, headcount is anticipated to decline to approximately 135. Compensation
and benefits includes severance, retention, and incentive payments.

25.  Document storage and destruction costs include expenses relating to the physical
retention and destruction of documents. The Recovery Analysis assumes that all document
destruction occurs at the end of the three years.

26. Transition service agreement (“TSA”) costs reflect the current TSA agreements between
the Estates and Ocwen, AFI, and Walter. The Recovery Analysis reflects all extensions,
modifications, and terminations as currently known and the most recent pricing available.

? Excludes any adjustments related to Walter and Ocwen sale true-ups.
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27. Ordinary course (non-reorganization) professional fees are projected based on the
analysis of historical costs of closed cases, discounted for a reduction in litigation costs due to
the AFI Contribution.

28.  Other operating expenses consist primarily of overhead costs necessary to run the Estates.
This category includes costs related to facilities, insurance, information technology, and taxes®,
as well as other miscellaneous expenses.

Direct Asset Management Costs

29.  Direct asset management costs primarily consist of servicing and subservicing fees to
Ocwen and custodial fees.

30.  Servicing and subservicing costs are a function of the delinquency status of the individual
loans being serviced. Servicing and subservicing costs reflect fees for the full asset disposition
period (i.e. 7 years). The Recovery Analysis includes $47 million of direct asset management
costs.

Interest Expense

31. Interest expense consists of post-petition interest payments made on the senior secured
AFI Revolver and AFI LOC facilities. As of the date of the Disclosure Statement, both the AFI
Revolver and the AFI LOC have been paid in full and no additional interest expense is assumed
in the forecast. Total interest included in the Recovery Analysis is $8 million.

Foreclosure File Review and Remediation Expenses

32.  Foreclosure file review and remediation costs consist of (i) expenses related to the
Debtors' pending final settlement with the Board of Governors of the Federal Reserve of the
independent foreclosure review (“IFR”’) under the Consent Order, as well as (ii) expenses related
to ongoing compliance with the DOJ/AG Settlement entered into by the Debtors with the
Department of Justice and 49 state attorneys general. These include costs related to the pending
IFR settlement, third party professional fee expenses, costs and related to the SCRA file review
component of the DOJ/AG Settlement, and a pro-rata share of the ongoing fees and expenses of
the Office of Mortgage Settlement Oversight during the DOJ/AG Settlement enforcement period.
The $230 million IFR settlement was agreed in June 2013 and bankruptcy court approval will be
sought during July 2013. Total foreclosure review and remediation costs are assumed to be $328
million in the Recovery Analysis.

Restructuring Professional Fee Expenses

33.  Restructuring Professional Fee Expenses include those fees paid to professionals engaged
by the Debtors, the Unsecured Creditors Committee (“UCC”), the Junior Secured Noteholders,
the Residential Mortgage Backed Securities (“RMBS”) trustees, the Examiner, the US Trustee,

* The Estates have retained advisors for tax matters. The tax estimate is presented based upon preliminary guidance
the Estates have received from their tax advisors. It should be noted that the tax analysis has not been
completed, and accordingly the guidance may change and those changes may be material.
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and the Chief Restructuring Office (“CRO”). Where applicable, forecasted fees are based on
third party vendor forecast submissions. Restructuring professional expenses are assumed to be
approximately $310 million in the Recovery Analysis.

Claims
Ally Secured Claims

34.  Secured claims are given priority under the Bankruptcy Code and are entitled to payment
prior to any payment on unsecured claims. Secured claims from secured facilities include the
claims related to the Ally Revolver and the Ally LOC facilities.

Junior Secured Notes

35.  The JSNs’ claim of $2.223 billion ($2.121 billion of principal plus $102 million of pre-
petition interest) is assumed to be satisfied in full in the Recovery Analysis by the residual value
of AFI Revolver collateral and pledged equity after the satisfaction of the AFI Revolver.

36. The allocation of the JSN recoveries among the Debtors is listed below. The Plan also
contemplates that the JSN claims will be paid in full on the Effective Date.

ResCap Debtors 9%
GMACM Debtors 60%
RFC Debtors 31%

General Unsecured Claims
37. General Unsecured Claims include:
(1) RMBS Trust Claims;
(2) Monoline Claims;
3) Other General Unsecured Claims;
(4) Borrower Claims; and
5) Senior Unsecured Notes

38. The treatment of many of these claims in the Recovery Analysis is assumed to be subject
to the settlement terms agreed upon by the Consenting Claimants.

39. Per the terms of the settlement, the Monoline Claims held by MBIA Inc. (“MBIA”) are
assumed to be fully and finally allowed as non-subordinated unsecured claims of $719 million
against the ResCap Debtors, $1.450 billion against the GMACM Debtors, and $1.450 billion
against the RFC Debtors. Pursuant to the FGIC Settlement Agreement, as one element of, and in
consideration for, an overall negotiated settlement of numerous disputed Claims and issues
embodied in the Plan, as of the Effective Date, the Allowed amounts of the General Unsecured
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Claims held by FGIC shall be: $337.5 million against the ResCap Debtors, $181.5 million
against the GMACM Debtors, and $415.0 million against the RFC Debtors. On account of such
Allowed General Unsecured Claims, FGIC shall receive its Pro Rata Share of the GMACM
Debtors Unit Distribution, RFC Debtors Unit Distribution and ResCap Debtors Unit Distribution,
as applicable. The Monoline Claims held by all other Monolines are assumed to be treated under
the Plan as unsecured claims of the ResCap Debtors, the RFC Debtors or the GMACM Debtors,
as applicable, or as otherwise approved by the Plan Proponents and the Consenting Claimants.

40.  Per the terms of the settlement, the plan incorporates a settlement that provides for the
allowance, priority, and allocation of the RMBS Trust Claims through approval of the Debtors’
prior agreement with the Institutional Investors, which covered 392 RMBS Trusts. The RMBS
Settlement shall provide that all RMBS Trust Claims of the Original Settling Trusts and the
Additional Settling Trusts shall be fully and finally allowed as non-subordinated unsecured
claims in the aggregate amount of $7.051 billion for the Original Settling Trusts and in the
aggregate amount of $250 million for the Additional Settling Trusts. The $7.301 billion of claims
is allocated $210 million to the GMACM Debtors and $7.091 billion to the RFC Debtors;
provided, however, the allowance and allocation of such claims shall not affect the distributions
to be made in accordance with the RMBS Trust Allocation Protocol.

41.  Senior Unsecured Claims of $1.003 billion is assumed to be asserted against Residential
Capital LLC and is assumed to recover pari passu with the general unsecured creditors at
Residential Capital LLC.

42. Other General Unsecured Claims are comprised of trade claims, lease rejections, and
other unsecured claims and are assumed to be $92 million.

43. Borrower Claims will be addressed through the establishment of a Borrower Claims Trust
for the benefit of the holders of Borrower Claims at each of the Debtors and shall be funded in an
amount of $57.6 million, subject to the Adjustments as defined in the Supplemental Term Sheet.

Additional Securities Claims

44, Per the terms of the settlement, the recoveries for Securities Claims have been fixed.
These include the NJ Carpenters Claims totaling $100 million and Private Securities Claims
totaling $226 million, plus a pro-rata share of incremental recoveries beyond amounts
contemplated in the Term Sheet.
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Residential Capital, LLC and Subsidiaries
Recovery Analysis
($ Millions)

Book Value

ResCap GMACM
Debtors Debtors RFC Debtors Total
1 Restricted Cash $27.9 $39.2 $ - $67.1
2 FHA/VA Mortgage Assets - 945.3 - 945.3
3 Non FHA/VA Mortgage Assets - 39.4 7.3 46.7
4 MSRs and Associated Servicer Advances - 189.2 21.8 211.0
5 Other Debtors’ Assets 0.1 85.3 9.7 95.1
6 Non-Debtor Assets (5) - - - -
7 Other Recoveries - - - -
8 Total $ 28.0 $1,298.3 $ 38.9 $ 1,365.2
ResCap GMACM
Debtors Debtors RFC Debtors Total
9 Restricted Cash $27.9 $39.2 $ - $67.1
10 FHA/VA Mortgage Assets - 878.3 - 878.3
11  Non FHA/VA Mortgage Assets - 27.6 6.4 34.0
12 MSRs and Associated Servicer Advances - 189.5 28.4 217.9
13 Other Debtors’ Assets - 50.9 6.6 57.5
14 Non-Debtor Assets - - 24.2 24.2
15 Other Recoveries - 5.5 (6.8) (1.3)
16 Total $27.9 $1,191.0 $ 58.8 $1,277.6
ResCap GMACM
Debtors Debtors RFC Debtors Total
17 Restricted Cash 100.0% 100.0% n/a 100.0%
18 FHA/VA Mortgage Assets n/a 92.9% n/a 92.9%
19 Non FHA/VA Mortgage Assets n/a 70.1% 87.1% 72.8%
20 MSRs and Associated Servicer Advances n/a 100.2% 130.3% 103.3%
21 Other Debtors’ Assets 0.0% 59.7% 67.9% 60.4%
22 Non-Debtor Assets n/a n/a n/a n/a
23 Other Recoveries n/a n/a n/a n/a

> Book values for the recoveries of the non-debtor assets are not shown as these assets for Debtors’ represent equity
claims.
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Residential Capital, GMACM and RFC
Recovery Analysis
($ Millions)
ResCap GMACM Settlement
Debtors Debtors RFC Debtors Payment Total
Distributable Value
1 Cash $143.5 $2,037.8 $1,496.9 $ - $3,678.3
2 Remaining Assets 27.9 1,191.0 58.8 - 1,277.6
3 AFI Contribution 782.7 462.3 462.3 - 1,707.4
4 Trust Contribution - - - 392.6 392.6
5 Total Distributable Value $954.1 $ 3,691.1 $2,018.0 $392.6 $ 7,055.9
Paydown of Sec. Debt and JSN
6 Ally Revolver and Ally Line of Credit $ - $(854.4) $(272.7) $ - $ (1,127.1)
7 Total JSN Paydown (205.3) (1,334.5) (683.1) - (2,223.0)
8  Total Paydown $ (205.3) $ (2,188.9) $ (955.8) $ - $ (3,350.1)
Priority/Wind-Down
9 Priority/Wind-Down $ - $ (836.3) $(249.8) $ - $ (1,086.2)
Value Available to GUC
10 Total Value Available to GUC §$748.8 $665.9 $812.4 $392.6 $2,619.6
GUC Claims
11 Monolines $ 1,056.5 $1,939.0 $1,945.8 $ - $4941.3
12 RMBS Trusts - 209.8 7,091.2 - 7,301.0
13 Senior Unsecured Notes 1,003.3 - - - 1,003.3
14 Other GUCs 0.9 63.7 27.5 - 92.1
15 Securities Claimants - - - - -
16 Borrower Claimants - - - - -
17 Total GUC Claims $2,060.7 $2,212.5 $9,064.5 $ - $13,337.7
GUC Recoveries (8)
18 Monolines $383.9 $583.6 $174.4 $ - $1,141.8
19 RMBS Trusts - 63.1 635.5 - 698.7
20 Senior Unsecured Notes 364.6 - - - 364.6
21 Other GUCs 0.3 19.2 2.5 - 22.0
22 Securities Claimants - - - 335.0 335.0
23 Borrower Claimants - - - 57.6 57.6
24  Total GUC Recoveries ($) $ 748.8 $ 665.9 $812.4 $392.6 $2,619.6
GUC Recoveries (%)
25 Monolines 36.3% 30.1% 9.0% n/a 23.1%
26 RMBS Trusts n/a 30.1% 9.0% n/a 9.6%
27 Senior Unsecured Notes 36.3% n/a n/a n/a 36.3%
28 Other GUCs 36.3% 30.1% 9.0% n/a 23.8%
29 Securities Claimants n/a n/a n/a n/a n/a
30 Borrower Claimants n/a n/a n/a n/a n/a
31 Total GUC Recoveries (%) 36.3% 30.1% 9.0% n/a 19.6%
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HYPOTHETICAL LIQUIDATION ANALYSIS
RESIDENTIAL CAPITAL, LLC

1. The Bankruptcy Code requires that each holder of an Impaired Claim or Interest either (a)
accept the Chapter 11 Plan or (b) receive or retain property of a value, as of the Effective Date,
that is not less than the value such holder would receive or retain if Residential Capital, LLC and
its debtor subsidiaries/affiliates (collectively “ResCap”, the “Debtors”, or the “Estates”) were
liquidated under Chapter 7 of the Bankruptcy Code. The first step in determining whether this
test has been met is to determine the estimated amount that would be generated from the
liquidation of the Debtors’ assets and properties in the context of the Chapter 7 liquidation

case. The gross amount of cash available to the holders of Impaired Claims or Interests would be
the sum of the proceeds from the disposition of the Debtors’ assets through the liquidation
proceedings and the cash held by the Debtors at the time of the commencement of the Chapter 7
case. This gross amount of cash available is reduced by the amount of any claims secured by the
Estates’ assets, the costs and expenses of the liquidation, and additional administrative expenses
that may result from the termination of the Debtors’ businesses and the use of Chapter 7 for the
purposes of liquidation. Any remaining net cash would be allocated to creditors and
shareholders in strict priority in accordance with Section 726 of the Bankruptcy Code. For
purposes of this liquidation analysis', which was prepared by Management with the assistance of
the Debtors’ advisors (Morrison & Foerster and FTI), it is assumed that the assets of Residential
Capital, LLC and its Debtor subsidiaries are liquidated for the benefit of ResCap’s creditors.
Additionally, only entities with assets that will generate recoveries for their creditors are
considered relevant for this analysis (see “Summary of Unscheduled Entities” on page 24). A
general summary of the assumptions used by ResCap’s Management in preparing this liquidation
analysis follows.

Estimate of Net Proceeds

2. Estimates were made of the cash proceeds which might be realized from the liquidation
of the Debtors’ assets. The Chapter 7 liquidation period is assumed to commence on April 30,
2013, and the monetization of assets is assumed to last 12 months following the appointment of a
Chapter 7 trustee. Recoveries to creditors are presented on an undiscounted basis. For purposes
of this analysis, recoveries were estimated based on estimated book asset balances as of April 30,
2013 with certain proforma adjustments®. There can be no assurance that the liquidation would
be completed within this limited time frame, nor is there any assurance that the recoveries
assigned to the assets would in fact be realized. Under Section 704 of the Bankruptcy Code, an
appointed trustee must, among other duties, collect and convert the property of the Estates as
expeditiously (generally at distressed prices) as is compatible with the best interests of the
parties-in-interest.

! Capitalized terms used but not defined herein shall have the meaning ascribed to them in the Plan and Disclosure
Statement.

* The pro-forma adjustments were made to exclude certain assets that are either non-economic or securitized (i.e.
assets with offsetting liabilities recorded on the balance sheet). The asset balances also exclude certain
accounting adjustments related to pre-paid expenses and accounts receivable, as well as entries recorded to
estimate true-up payments for the asset sale transactions with Ocwen and Walter.
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Estimate of Costs

3. The Liquidation Analysis assumes the wind-down of the Estates lasts for a period of
approximately 3 years for pending litigation and the settlement of claims. The Debtors’ cost of
liquidation under Chapter 7 would include fees payable to a Chapter 7 trustee, as well as those
which might be payable to attorneys and other professionals that a trustee may engage, as well as
other internal and overhead costs. Further, costs of liquidation would include any obligations
and unpaid expenses incurred by the Debtors until conclusion of the Chapter 7 case.

4. Additional Claims would arise by reason of the breach or rejection of obligations
incurred under executory contracts, or leases entered into by the Debtors. It is possible that in a
Chapter 7 case, the wind-down expenses may be materially different than the estimated amount.
Such expenses are in part dependent on the duration of the liquidation.

Distribution of Net Proceeds under Absolute Priority

5. The costs, expenses, fees and such other Claims that may arise and constitute necessary
costs and expenses in a liquidation case would be paid in full from the liquidation proceeds
before the balance of those proceeds would be made available to General Unsecured Creditors.
Under the absolute priority rule, no junior creditor would receive any distribution until all senior
creditors were paid in full.

6. This analysis considers the effect that a Chapter 7 liquidation would have on the ultimate
proceeds available for distribution to creditors, including (i) the increased costs and expenses of
a liquidation under Chapter 7 arising from fees payable to a Chapter 7 trustee and professional
advisors to such trustee and (ii) an erosion in the value of assets in the Chapter 7 case in the
context of the expeditious liquidation required under Chapter 7 and the forced sales atmosphere
that would likely prevail. THE DEBTORS HAVE DETERMINED, AS SUMMARIZED ON
THE FOLLOWING PAGES, THAT CONFIRMATION OF THE CHAPTER 11 PLAN WILL
PROVIDE SUBSTANTIALLY MORE VALUE TO THE DEBTORS’ ESTATES THAN
WOULD BE RECEIVED PURSUANT TO A LIQUIDATION OF THE DEBTORS UNDER
CHAPTER 7 OF THE BANKRUPTCY CODE.

7. THE DEBTORS’ LIQUIDATION ANALYSIS IS AN ESTIMATE OF THE
PROCEEDS THAT MAY BE GENERATED AS A RESULT OF A HYPOTHETICAL
CHAPTER 7 LIQUIDATION OF THE ASSETS OF THE DEBTORS. Underlying the
liquidation analysis are a number of estimates and assumptions that are inherently subject to
significant economic, competitive, and operational uncertainties, and contingencies beyond the
control of the Debtors or a Chapter 7 trustee. In addition, various liquidation decisions upon
which certain assumptions are based are subject to change. Therefore, there can be no assurance
that the assumptions and estimates employed in determining the liquidation values of the assets
will result in an accurate estimate of the proceeds that would be realized were the Debtors to
undergo an actual liquidation. The actual amounts of Claims against the Estates could vary
significantly from the estimate set forth herein, depending on the Claims asserted during the
pendency of the Chapter 7 case. Moreover, this liquidation analysis may not include all
liabilities that may arise as a result of additional litigation, potential tax assessments, or other
potential Claims. Neither this analysis, nor the Recovery Analysis, include potential recoveries
from avoidance actions or intangible assets, and includes no incremental costs for the pursuit of

2
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such recoveries. No value was assigned to additional proceeds that might result from the sale of
certain items with intangible value. Therefore, the actual liquidation value of the Debtors’ assets
could vary materially from the estimates provided herein.

8. THE LIQUIDATION ANALYSIS SET FORTH HEREIN WAS BASED ON THE
ESTIMATED BOOK VALUES OF THE DEBTORS’ ASSETS ON APRIL 30, 2013 WITH
CERTAIN PROFORMA ADJUSTMENTS. TO THE EXTENT THAT OPERATIONS
THROUGH SUCH DATE WERE DIFFERENT THAN ESTIMATED, THE ASSET VALUES
MAY CHANGE. DELOITTE TOUCHE TOHMATSU LLP, THE INDEPENDENT
REGISTERED PUBLIC ACCOUNTING FIRM FOR RESCAP, HAS NOT EXAMINED,
COMPILED OR OTHERWISE APPLIED PROCEDURES TO THESE VALUES AND,
CONSEQUENTLY, DOES NOT EXPRESS AN OPINION OR ANY OTHER FORM OF
ASSURANCE WITH RESPECT TO THE VALUES IN THE LIQUIDATION ANALYSIS.

0. Estimated net proceeds may be realized from the liquidation of ResCap’s subsidiaries.
The method of liquidation may vary greatly from subsidiary to subsidiary depending on the
jurisdiction or country in which it resides or was formed. The obligations are assumed to be
satisfied at the individual entity level, with excess proceeds flowing upward to the next
ownership level and ultimately to Residential Capital, LLC, to the extent available.

ASSET RECOVERY ASSUMPTIONS

10. All recoveries cited in the asset recovery assumptions below are presented on a
consolidated basis and are presented as a blended average percentage of book value. The mix of
assets may vary between Debtors, and as such, recovery percentages may vary on an
unconsolidated basis.

Cash and Cash Equivalents

11. Cash and cash equivalents include cash in the Debtors’ domestic bank accounts and other
cash equivalents. The estimated recovery for this category of assets is 100%.

Restricted Cash

12. Restricted cash primarily consists of cash held at Ally Bank, escrow funds for GNMA
pooling agreements and other amounts held in escrow related to the Ocwen APA and Walter
Assignment, and other parties. Outstanding amounts are estimated to be fully recovered in the
Chapter 7 liquidation scenarios.

FHA/VA Mortgage Assets

13.  FHA/VA mortgage assets consist of mortgage loans, servicer advances, and accrued
interest, which are guaranteed by the Federal Housing Administration’s (“FHA”) mortgage
insurance program or the US Department of Veterans’ Affairs (“VA”), and constitute the bulk of
the Estates’ remaining assets. The total blended recovery for FHA/V A mortgage assets is 57% -
71% in the lower and higher Chapter 7 scenarios, respectively.

14. The Chapter 7 liquidation scenarios assume that the Debtors will continue to liquidate
mortgage loans through the ongoing retail liquidation process for the nine months immediately

3
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following April 30, 2013, immediately followed by a bulk sale of all remaining mortgage loans.
Loans are assumed to be sold on an “as is, where is” basis, without representations and
warranties from the Estates and without kickout provisions, resulting in steep discounts to
pricing. The blended average recovery under these assumptions is estimated to be between 61%
- 74% in the lower and higher Chapter 7 liquidation scenarios, respectively.

15. The servicing advances are comprised of advances on Estates” FHA/V A loan portfolio
and aged expense claims. As such, it is assumed likely that existing loan advances would likely
trade at prices similar to the underlying loan, while there would be minimal to no value on the
aged advances. FHA/VA servicer advances are estimated to recover between 30% - 50% in the
lower and higher Chapter 7 scenarios, respectively.

Non FHA/VA Mortgage Assets

16. The Estates” Non FHA/V A mortgage assets consist primarily of mortgage loans, servicer
advances and accrued interest on loans removed from government insured deals, loans rejected
from the Berkshire APA and other loans deemed to be non-marketable. They are assumed to be
sold in a bulk sale during the 1-year asset disposition period.

17.  Non FHA/VA mortgage assets are assumed to generate between 28% - 54% in the lower
and higher Chapter 7 scenarios, due to the assumed quick liquidation, certain documentation
deficiencies, the absence of representations and warranties from the Estates, and other material
risks.

MSRs and Associated Servicer Advances

18. MSRs and associated servicer advances consist of assets excluded from the asset
purchase agreements with Ocwen and Walter, due to various counterparty objections. The
Estates are currently negotiating with the counterparties to resolve the objections and intend to
sell these MSRs and servicer advances once settlements have been achieved, however, the
Liquidation Analysis assumes that negotiations will not be successful after the conversion to a
Chapter 7 liquidation. The blended average recovery rate is assumed to be 65% and 75% in the
lower and higher liquidation scenarios, respectively.

19. MSRs are assumed to recover a de minimis amount due to the termination of
counterparty settlement negotiations under the Chapter 7 liquidation scenarios.

20.  Based on a scenario assuming bulk asset sales without resolution of pending cures,
excluded servicer advances are assumed to generate between 72% — 83% recoveries in the lower
and higher Chapter 7 liquidation scenarios, respectively.

Other Debtors’ Assets

21. Other Debtors’ Assets consist primarily of securitized HELOCs, REO properties, trading
securities and derivative assets, which are expected to recover at a blended average rate ranging
from 30% - 39% in the lower and higher Chapter 7 liquidation scenarios, respectively. Non-
economic assets are assumed to generate zero recovery value.

4
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22. Securitized HELOCs are assumed to recover between 40% - 60% in the lower and higher
Chapter 7 liquidation scenarios, as these assets are expected to sell at a significant discount in an
accelerated bulk sale scenario.

23.  REO properties are assumed to recover between 40% - 60% in the lower and higher
Chapter 7 liquidation scenarios, as REO assets are expected to sell at a significant discount in an
accelerated bulk sale scenario.

24. Under the Chapter 7 liquidation scenarios, the GMAC 2010-01 securitization asset is
assumed to be liquidated as a single asset (rather than as whole loans), and to sell at a significant
discount from the Recovery Analysis. Recoveries on this asset are estimated to be between 35%
- 50% in the lower and higher Chapter 7 liquidation scenarios, respectively.

25. Chapter 7 liquidation scenarios assume 100% recovery on derivative assets and
associated collateral, the majority of which has already been collected as of the date of this
Disclosure Statement.

26. There are a number of other Debtor-owned assets including accounts receivable and other
assets, which are assumed to provide zero recovery to the Estates.

Non-Debtors’ Assets

27. Non-Debtors’ Assets are comprised primarily of equity interests in the Debtors’ foreign
affiliates. These affiliates are working to liquidate assets and to resolve claims and litigation. The
Debtors assume in the Recovery Analysis that they will be able to recover $24 million from non-
Debtor affiliates.

Other Recoveries

28.  Additional incremental recoveries are expected to materialize from client recoveries and
broker fees from the wind-down of the originations pipeline, however, these fees are expected to
be offset by incremental costs for the Berkshire loan repurchase true-up’. In total, incremental
recoveries are estimated to generate approximately $0 net recovery.

Affirmative Claims Against Ally

29. No estimate is included in the Liquidation Analysis for recoveries relating to potential
affirmative damage claims against Ally. The Debtors believe that an estimate of the ultimate
recoveries from such claims is highly subjective and dependent on numerous variables, including
(1) the probabilities of successful judgments; (ii) the cost and time required to litigate the
affirmative claims; (iii) any offsetting claims Ally may have against the Debtors; and (iv) the
collectability of amounts significant enough to alter the outcome of the Liquidation

Analysis. The Examiner’s Report [Docket No. 3698] includes an assessment of potential claims
against Ally.

? Excludes any adjustments related to Walter and Ocwen sale true-ups.
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Chapter 7 Wind-Down Costs and Administrative Claims

30.  For the purposes of the Chapter 7 liquidation scenarios, Chapter 11 administrative claims
and Chapter 7 wind-down costs are shown as combined for administrative ease. The Liquidation
Analysis assumes wind-down expenses of $180 million are allocated to the JSN collateral for the
period after April 30, 2013, and as such those costs have been removed from JSN secured
recoveries. All other wind-down and administrative costs are shown in the wind-down and
administrative cost line of the Liquidation Analysis.

31.  Chapter 7 wind-down costs are allocated to legal entities based on total value available
after repayment of the AFI LOC, the AFI Revolver, and the secured portion of the JSNs.

32.  Post-petition intercompany claims, which are subject to administrative priority status, are
reflected in the April 30, 2013 cash balances by legal entity and, as such, are not shown in the
Liquidation Analysis.

Trustee Fees

33.  Trustee fees include all fees that would be paid to the Chapter 7 trustee by each Debtor,
consistent with Bankruptcy Code requirements. Chapter 7 trustee fees are estimated to be 3% of
gross distributions in both the higher and lower Chapter 7 liquidation scenarios, which are
included in wind-down administrative costs.

Professional Fees

34, Restructuring professional fees and ordinary course professional fees are estimated to be
higher under the Chapter 7 liquidation scenarios than in the Recovery Analysis. This is due
primarily to potentially extensive third party litigation that the Estates will most likely need to
defend and pursue for purposes of settling claim amounts and monetizing assets.

35. Because the Chapter 7 Trustee and, to the extent applicable, the Chapter 7 Trustee’s
professionals must familiarize themselves with the Estates, including their assets and liabilities, it
is anticipated that additional professional fees will be incurred in a Chapter 7 liquidation.
Restructuring professional and ordinary course professional fees are expected to be
approximately $175 million higher in the Chapter 7 liquidation scenarios than in the Recovery
Analysis (exclusive of Chapter 7 trustee fees). No professional fees are assumed for pursuing
litigation against Ally, as no amounts received from litigation pursued against Ally are
contemplated in the Liquidation Analysis (see paragraph 29.)

Chapter 7 Wind-Down Costs

36.  Estimated costs under the Chapter 7 liquidation scenarios are consistent with total
estimated costs under the Recovery Analysis. Any savings achieved in the accelerated wind-
down of the asset portfolio would be insignificant for the purposes of this analysis, and would
likely be offset by higher internal costs required to pursue and defend litigation. As such, these
costs are assumed to be the same under both the Recovery Analysis and the Liquidation Analysis
scenarios.
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37. The remaining costs are assumed to be unaffected by the hypothetical Chapter 7 filing.
Costs related to facilities, insurance, IT, accounts payable, document storage and destruction,
tax*, post-petition representation and warranty liabilities, and the various TSAs are assumed to
remain constant, as the Estates will need to maintain certain personnel, documentation and other
overhead capabilities in order to pursue or fight litigation and to maintain legal documents and
systems until all legal proceedings are resolved.

Claims
AFI Secured Claims

38. As of April 30, 2013, the Estates had pre-petition debt and accrued interest obligations
under both the AFI Revolver and the AFI LOC. The estimated recovery for AFI Secured Claims
is 100%.

Junior Secured Notes

39. The JSNs’ claim of $2.223 billion ($2.121 billion of principal plus $102 million of
interest) of principal and prepetition accrued interest is satisfied by the AFI Revolver collateral,
on which the JSNs hold a second lien. To the extent the JSN claim is not satisfied by AFI
Revolver collateral, a deficiency claim is asserted against the borrower and the guarantor entities.
These deficiency claims recover pari passu with the General Unsecured Creditors (“GUC”) at
each entity. Under the Chapter 7 liquidation scenarios, the recovery of the JSNs reflects the
remaining JSN collateral. Secured recoveries are limited by the remaining value of the JSN
collateral package and pledged equity at each Debtor entity after payment of the Revolver. The
estimated recovery for the JSNs, including recoveries from deficiency claims, is estimated
between 70% and 77% under the Chapter 7 liquidation scenarios.

General Unsecured Claims

40. General Unsecured Claims is by far the largest claims category under the Chapter 7
liquidation scenarios, and includes:

(1) RMBS Trust Claims;

(2) Monoline Claims;

(3) Borrower Claims;

(4) Senior Unsecured Notes Claims; and

(5) Other General Unsecured Claims

* The Estates have retained advisors for tax matters. The tax estimate is presented based upon preliminary guidance
the Estates have received from their tax advisors. It should be noted that the tax analysis has not been
completed, and accordingly the guidance may change and those changes may be material.
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41. The Liquidation Analysis assumes that the Debtors litigate all Claims asserted against the
Debtors, significantly increasing the assumed cost of litigation in the Liquidation Analysis. As a
result of the additional litigation and incremental expenditures, it is assumed that, with the
exception of Borrower Claims and Private Securities Claims, allowed Claims in the Liquidation
Analysis are consistent with claims estimates in the Recovery Analysis.

42. In the Chapter 7 liquidation scenarios, Borrower Claims are assumed to recover pari
passu with other General Unsecured Claims. In the Recovery Analysis, Borrower Claims are
subject to settlement, and as such, no Borrower Claim amount is estimated for the Recovery
Analysis. However, for purposes of the Liquidation Analysis in the higher Chapter 7 scenario,
Borrower Claims are estimated to be approximately $422 million and $557 million in the higher
and lower Chapter 7 scenarios, respectively.

Securities Claims

43. Securities litigation claims, including the Private Securities Claims, the NJ Carpenters
Claims, claims of the Federal Housing Finance Agency and the National Credit Union
Administration Board, and other securities claims are assumed to be $11.7 billion for the
purposes of the lower scenario in the Liquidation Analysis. The claim amount is based on the
Debtors’ estimate of the claim asserted by each claimant discounted by 50% to reflect litigation
risk. These claims are assumed to be pari passu with GUC in the lower scenario, and are
assumed to be subordinated or disallowed on the merits in the higher scenario. Although these
claims are estimated to be approximately $11.7 billion, there is no assurance that the allowed
claim amount will not be materially different from this estimate.

Claims Against Residential Capital, LLC

44. Various parties, including the RMBS Trusts, the Monolines and certain Private Securities
Claims, have also asserted claims against Residential Capital, LLC based on alter ego, veil
piercing, aiding and abetting or similar theories. For purposes of the lower scenario in the
Liquidation Analysis, these claims are assumed to be allowed against Residential Capital, LLC
discounted by approximately 68% from the claims projected against the operating entities in the
lower scenario. In the higher scenario, these claims are assumed to be disallowed in their
entirety, with the only remaining claims against Residential Capital, LLC being the Senior
Unsecured Notes and a de minimis amount of General Unsecured Claims.
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Residential Capital, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $27.9 $279 100.0% $27.9 100.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets 0.1 - 0.0% - 0.0%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - - 0.0% - 0.0%
8  Total Remaining Assets $28.0 $27.9 $27.9

Distribution of Values

Lower (1) Higher (1) Lower (§) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $143.5 $143.5
10 Remaining Assets 279 27.9
11 AFI Claims Recovery - -
12 Total Distributable Value $171.4 $171.4
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims 157.0) (157.00
15 Total Paydown $ (157.0) $ (157.0)
Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $(8.9) $(8.6)
JSN Deficiency Claim
17 JSN Deficiency Claim $2,066.0 $2,066.0 $12 0.1% $3.9 0.2%
General Unsecured Claims
18 General Unsecured Claims $7,341.1 $1,004.2 $43 0.1% $1.9 0.2%
Subordinated Claims
19 Subordinated Claims $ - $2.871.0 S - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 0.1% 0.2% 36.3%

(1) For purposes of the Liquidation Analysis, the “Lower” scenario assumes higher claims and thus lower recovery rates for unsecured creditors.
Conversely, the “Higher” scenario assumes lower claims and thus higher recovery rates for unsecured creditors.
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GMAC Mortgage, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher (8) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $39.2 $39.2 100.0% $39.2 100.0%
2 FHA/VA Mortgage Assets 945.3 542.5 57.4% 673.5 71.2%
3 Non FHA/VA Mortgage Assets 39.4 10.4 26.4% 20.3 51.6%
4 MSRs and Associated Servicer Advances (1) 189.2 125.1 66.1% 144.5 76.4%
5 Other Debtors’ Assets 56.4 16.3 28.8% 19.2 34.0%
6 Non-Debtors' Assets (2) - - 0.0% - 0.0%
7 Other Recoveries (1) - 5.3 0.0% 53 0.0%
8  Total Remaining Assets $1,269.4 $738.8 $902.0

Distribution of Values

Lower (3) Higher (3) Lower (8) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $1,977.7 $1,977.7
10 Remaining Assets 738.8 902.0
11 AFI Claims Recovery - -
12 Total Distributable Value $2,716.5 $2,879.7
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $(854.4) $(854.4)
14 JSN Secured Claims (1,177.8) (1,267.6)
15  Total Paydown $(2,032.2) $ (2,122.0)
Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $ (466.0) $ (495.8)
JSN Deficiency Claim
17 JSN Deficiency Claim $1,0452 $955.4 $65.5 6.3% $77.0 8.1%
General Unsecured Claims
18  General Unsecured Claims $2,4415 $2,296.2 $152.9 6.3% $185.0 8.1%
Subordinated Claims
19 Subordinated Claims S - $345 S - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 6.3% 8.1% 30.1%

(1) Includes assets of GMACM Borrower.

(2) Book values for the recoveries of the non-debtor assets are not shown as these assets represent the Debtors' equity claims.

(3) For purposes of the Liquidation Analysis, the “Lower” scenario assumes higher claims and thus lower recovery rates for unsecured creditors.
Conversely, the “Higher” scenario assumes lower claims and thus higher recovery rates for unsecured creditors.

10
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Passive Asset Transactions, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets 28.7 9.2 322% 13.2 46.0%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - - 0.0% - 0.0%
8  Total Remaining Assets $28.7 $9.2 $13.2

Distribution of Values

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $27.8 $27.8
10 Remaining Assets 9.2 13.2
11 AFI Claims Recovery - -
12 Total Distributable Value $37.0 $40.9
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims (1) (37.0) 40.9)
15 Total Paydown $ (37.0) $ (40.9)
Admin/Wind-Down Costs
16  Admin/Wind-Down Costs S - $ -
JSN Deficiency Claim
17 JSN Deficiency Claim $- $ - $- 0.0% $ - 0.0%
General Unsecured Claims
18  General Unsecured Claims S - $ - S - 0.0% $ - 0.0%
Subordinated Claims
19 Subordinated Claims $ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 n/a n/a 30.1%

(1) JSN secured claim amount represents distribution of equity from Passive Asset Transactions, LLC which is pledged to the JSNs.

11
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Executive Trustee Services, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets 0.2 - 0.0% - 0.0%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - 0.3 0.0% 0.3 0.0%
8  Total Remaining Assets $0.2 $0.3 $0.3

Distribution of Values

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $30.8 $30.8
10 Remaining Assets 03 0.3
11 AFI Claims Recovery - -
12 Total Distributable Value $31.1 $31.1
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims (1) 6.9) ()
15 Total Paydown $ (6.9) $(7.7)
Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $(19.2) $(18.5)
JSN Deficiency Claim
17 JSN Deficiency Claim $- $ - $- 0.0% $ - 0.0%
General Unsecured Claims
18 General Unsecured Claims $5.0 $4.8 $5.0 100.0% $4.8 100.0%
Subordinated Claims
19 Subordinated Claims $ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 100.0% 100.0% 100.0%

(1) JSN secured claim amount represents distribution of equity from Executive Trustee Services, LLC which is pledged to the JSNs.

12
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Ditech, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets - - 0.0% - 0.0%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - - 0.0% - 0.0%
8  Total Remaining Assets $ - $ - $ -

Distribution of Values

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)

Distributable Value
9 Cash $0.9 $0.9
10 Remaining Assets - -
11 AFI Claims Recovery - -

12 Total Distributable Value $0.9 $0.9

Paydown of Secured Debt

13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims 0.7) 0.7
15 Total Paydown $(0.7) $(0.7)

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $(0.2) $(0.2)

JSN Deficiency Claim
17 JSN Deficiency Claim S - $ - S - 0.0% $ - 0.0%

General Unsecured Claims
18  General Unsecured Claims $0.0 $0.0 $0.0 100.0% $0.0 100.0%

Subordinated Claims

19 Subordinated Claims $ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 100.0% 100.0% 30.1%

13
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Residential Consumer Services, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
0.0 - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$0.0 $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.2 $0.2
$0.2 $0.2
$ - $ -
0.1) 0.1
$(0.1) $(0.1)
$(0.1) $(0.1)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 30.1%
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GMAC Mortgage USA Corporation
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.5 $0.5
$0.5 $0.5
$ - $ -
0.2) 0.2
$(0.2) $(0.2)
$(0.3) $(0.3)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 30.1%
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Residential Funding Company, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher (8) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets (1) 73 2.6 35.0% 4.8 65.0%
4 MSRs and Associated Servicer Advances (1) 21.8 12.2 56.0% 14.1 64.6%
5 Other Debtors’ Assets (1) 9.1 3.0 32.6% 4.5 49.0%
6 Non-Debtors' Assets (2) - 242 0.0% 24.2 0.0%
7 Other Recoveries (1) - (6.8) 0.0% (6.8) 0.0%
8  Total Remaining Assets $38.3 $35.1 $40.7

Distribution of Values

Lower (3) Higher (3) Lower (8) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $ 1,469.0 $1,469.0
10 Remaining Assets 35.1 40.7
11 AFI Claims Recovery - -
12 Total Distributable Value $1,504.1 $1,509.7
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $(272.7) $(272.7)
14 JSN Secured Claims (46.9) (50.6)
15  Total Paydown $ (319.6) $(323.3)
Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $(791.3) $ (768.1)
JSN Deficiency Claim
17 JSN Deficiency Claim $2,176.1 $2,172.4 $42.0 1.9% $78.7 3.6%
General Unsecured Claims
18  General Unsecured Claims $18,200.0 $9,379.5 $351.1 1.9% $339.6 3.6%
Subordinated Claims
19 Subordinated Claims S - $8.3812.0 S - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 1.9% 3.6% 9.0%

(1) Includes assets of RFC Borrower.

(2) Book values for the recoveries of the non-debtor assets are not shown as these assets represent the Debtors' equity claims.

(3) For purposes of the Liquidation Analysis, the “Lower” scenario assumes higher claims and thus lower recovery rates for unsecured creditors.
Conversely, the “Higher” scenario assumes lower claims and thus higher recovery rates for unsecured creditors.

16
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RFC Asset Holdings II, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets 0.6 0.0 1.6% 0.0 2.4%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - - 0.0% - 0.0%
8  Total Remaining Assets $0.6 $0.0 $0.0

Distribution of Values

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $27.6 $27.6
10 Remaining Assets 0.0 0.0
11 AFI Claims Recovery - -
12 Total Distributable Value $27.6 $27.6
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims (1) (27.6) 27.6)
15 Total Paydown $ (27.6) $ (27.6)
Admin/Wind-Down Costs
16  Admin/Wind-Down Costs S - $ -
JSN Deficiency Claim
17 JSN Deficiency Claim $- $ - $- 0.0% $ - 0.0%
General Unsecured Claims
18  General Unsecured Claims S - $ - S - 0.0% $ - 0.0%
Subordinated Claims
19 Subordinated Claims $ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 n/a n/a 9.0%

(1) JSN secured claim amount represents distribution of equity from RFC Asset Holdings II, LLC which is pledged to the JSNs.

17
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Homecomings Financial, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Book Value

Chapter 7 Liquidation Recovery

Lower ($) Lower (%) Higher ($) Higher (%)
Liquidation of Remaining Assets

1 Restricted Cash $ - $ - 0.0% $ - 0.0%
2 FHA/VA Mortgage Assets - - 0.0% - 0.0%
3 Non FHA/VA Mortgage Assets - - 0.0% - 0.0%
4 MSRs and Associated Servicer Advances - - 0.0% - 0.0%
5 Other Debtors’ Assets - - 0.0% - 0.0%
6 Non-Debtors' Assets - - 0.0% - 0.0%
7 Other Recoveries - - 0.0% - 0.0%
8  Total Remaining Assets $ - $ - $ -

Distribution of Values

Recovery Ranges

Lower (1) Higher (1) Lower (§) Lower (%) Higher ($) Higher (%)
Distributable Value
9 Cash $0.3 $0.3
10 Remaining Assets - -
11 AFI Claims Recovery - -
12 Total Distributable Value $03 $0.3
Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit $ - $ -
14 JSN Secured Claims - -
15  Total Paydown $ - $ -
Admin/Wind-Down Costs
16 Admin/Wind-Down Costs $(0.2) $(0.2)
JSN Deficiency Claim
17 JSN Deficiency Claim $2,223.0 $2223.0 $0.1 0.0% $0.1 0.0%
General Unsecured Claims
18 General Unsecured Claims $33.9 $17.8 $0.0 0.0% $0.0 0.0%
Subordinated Claims
19 Subordinated Claims $ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
20 GUC Recovery in Chapter 7 vs. Chapter 11 0.0% 0.0% 9.0%

(1) For purposes of the Liquidation Analysis, the “Lower” scenario assumes higher claims and thus lower recovery rates for unsecured creditors.
Conversely, the “Higher” scenario assumes lower claims and thus higher recovery rates for unsecured creditors.
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Residential Funding Mortgage Exchange, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.0 $0.0
$0.0 $0.0
$ - $ -
0.0) 0.0)
$(0.0) $ (0.0)
$(0.0) $(0.0)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 9.0%
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DOA Holding Properties, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.0 $0.0
$0.0 $0.0
$ - $ -
0.0) 0.0)
$(0.0) $ (0.0)
$(0.0) $(0.0)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 9.0%
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RFC Asset Management, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.0 $0.0
$0.0 $0.0
$ - $ -
0.0) 0.0)
$(0.0) $ (0.0)
$(0.0) $(0.0)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 9.0%
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RFC SFJV-2002, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.0 $0.0
$0.0 $0.0
$ - $ -
0.0) 0.0)
$(0.0) $ (0.0)
$(0.0) $(0.0)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 9.0%
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RCSFJV2004, LLC
Chapter 7 Liquidation Analysis
($ Millions)

Liquidation of Remaining Assets
Restricted Cash
FHA/V A Mortgage Assets
Non FHA/VA Mortgage Assets
MSRs and Associated Servicer Advances

Non-Debtors' Assets
Other Recoveries

Book Value

Chapter 7 Liquidation Recovery

1
2
3
4
5 Other Debtors’ Assets
6
7
8  Total Remaining Assets

Distribution of Values

Distributable Value
9 Cash
10 Remaining Assets
11 AFI Claims Recovery
12 Total Distributable Value

Paydown of Secured Debt
13 Ally Revolver and Ally Line of Credit

14 JSN Secured Claims
15 Total Paydown

Admin/Wind-Down Costs
16 Admin/Wind-Down Costs

JSN Deficiency Claim
17 JSN Deficiency Claim

General Unsecured Claims
18 General Unsecured Claims

Subordinated Claims
19 Subordinated Claims

20 GUC Recovery in Chapter 7 vs. Chapter 11

Lower ($) Lower (%) Higher ($) Higher (%)

$ - $ - 0.0% $ - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%
- - 0.0% - 0.0%

$ - $ - $ -

Recovery Ranges

Lower Higher Lower (§) Lower (%) Higher ($) Higher (%)
$0.0 $0.0
$0.0 $0.0
$ - $ -
0.0) 0.0)
$(0.0) $ (0.0)
$(0.0) $(0.0)
$- $ - $- 0.0% $ - 0.0%
$- $ - $- 0.0% $ - 0.0%
$ - $ - $ - 0.0% $ - 0.0%
Ch. 11
Chapter 7 Liquidation Recovery Recovery
Low (%) High (%) Recovery %
n/a n/a 9.0%
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Exhibit 8 -

Residential Capital, LLC
Summary of Unscheduled Entities

Entity Name Total Assets (1)

DOA Properties IX (Lots-Other), LLC
EPRE LLC

Equity Investments I, LLC

ETS of Virginia, Inc.

ETS of Washington, Inc

GMAC Model Home Finance I, LLC
GMAC Residential Holding Company, LLC
GMAC RH Settlement Service, LLC
GMACM REO LLC

GMACR Mortgage Products, LLC
GMAC-RFC Holding Company, LLC

HFN REO Sub II, LLC

Home Connects Lending Services, LLC
Homecomings Financial Real Estate Holdings, LLC

O 0 3 N L B W N —

— = = = =
wnm WD = O

Ladue Associates, Inc.

PATI A,LLC

PATIB,LLC

PATI Real Estate Holdings, LLC

RAHI A, LLC

RAHI B, LLC

RAHI Real Estate Holdings, LL.C

Residential Accredit Loans, Inc.

Residential Asset Mortgage Products, Inc.
Residential Asset Securities Corporation
Residential Consumer Services of Alabama, LLC
Residential Consumer Services of Ohio, LLC
Residential Consumer Services of Texas, LLC

DN NN NN N NN = — = =
O 1 ON LN AW —= O O o0 D

Residential Funding Mortgage Securities I, Inc.

N
O

Residential Funding Mortgage Securities 11, Inc.
Residential Funding Real Estate Holdings, LLC
Residential Mortgage Real Estate Holdings, LLC
RFC — GSAP Servicer Advance, LLC

RFC Construction Funding, LLC

RFCREO LLC

W W W W W
B W NN = O

$ -

Total Assets

(1) Total assets exclude certain non-economic assets recognized by the Company in

accordance with generally accepted accounting principles, investment in subsidiaries

and ntercompany balances.
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RMBS Trusts: Methodology For Calculation Of Recognized Claims

1. CALCULATION OF RECOGNIZED RMBS R+W CLAIMS
Step 1: Calculate Total Collateral Losses

The calculation of each trust’s' Recognized R+W Claim begins with estimating each trust’s
Total Collateral Losses, which is the sum of the trust’s (i) Realized Collateral Losses and (ii)
Projected Collateral Losses. Realized Collateral Losses were obtained from the Debtors’
VISION platform for Debtor-sponsored RMBS Trusts, and through databases from Intex and
Bloomberg for non-Debtor-sponsored RMBS Trusts. Projected Collateral Losses were estimated
by Duff & Phelps (“Duff’)—the RMBS Trustees’ expert—using a proprietary loss model.

Step 2: Calculate Net Total Collateral Losses after PMI

Net Total Collateral Losses of a trust is the sum of the trust’s (i) Realized Collateral Losses and
(i1) Projected Collateral Losses, less (ii1) any Insurance Benefit. Insurance Benefit is calculated
for any trust that has a monoline insurance policy, as the sum of (i) any Net Unreimbursed
Insurance Payments, (ii) and Accrued & Unpaid losses, and (iii) any and all estimated future
policy payments. For any monoline insurer that, as of the Effective Date, has not made all
outstanding policy payments to the insured trust, the Insurance Benefit is reduced to take into
account the partial payments. These Insurers are Ambac and FGIC.

For Ambac Duff estimates a partial payment benefit of 92.5%, because, under Ambac current
rehabilitation plan, Ambac is required to make 25% of policy payments in cash and pay the
remaining 75% of the policy payment in the form of a surplus note. The surplus note is currently
quoted at approximately 90 cents on the dollar. Thus, the weighted average of 100% * 25 in
cash + 75% * 90 = 92.5%.

For FGIC, Duff calculates the Insurance Benefit as the sum of FGIC’s Net Unreimbursed
payments plus the trust’s allocable portion of the Commutation Payment, on the assumption that
the FGIC Settlement Agreement will be approved, as is contemplated by the Plan. Any Pool
Mortgage Insurance (“PMI”) benefit is calculated per the terms of the pool policy and already
reflected in the Total Collateral Losses.

1 To the extent that the collateral in any RMBS Trust is divided by the governing agreements into Loan

Groups each Loan Group shall be deemed to be separate trusts for purposes of the methodology set forth herein, and
the Claim of any such RMBS Trust shall be the sum of the claim of all of its constituent Loan Groups. Duff utilized
Intex (a third party RMBS cash flow data source) for Loan Group classifications. Accordingly, in this Exhibit, the
terms “trust” or “RMBS trust” refers to an RMBS Trust or Loan Group in such RMBS Trust, as applicable.

: The 92.5% estimate is Duff’s estimate alone. Ambac played no part in the formulation of the estimate, and
Ambac has not expressed a view on this issue to Duff, the Debtors, the Creditors’ Committee, or any other party.

1
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Step 3: Calculate Debtor’s Attributable Portion of Net Collateral Losses

The Net Total Collateral Loss for each trust is then multiplied by the percentage of atrust’s loans
sold into that trust by a Debtor (the “Seller Percentage”). This result is the Debtor’s
Attributable Portion of Net Collateral Losses.

For (i) Original Settling RMBS Trusts and (ii) Debtor sponsored Additional Settling RMBS
Trusts, the Debtor’s Seller Percentage is assumed to be 100%.

For third party sponsored Additional Settling RMBS Trusts, the Seller Percentage is obtained, in
the first instance, from the trust’s Prospectus. Where the Seller Percentage is not available from a
trust’s prospectus, the Seller Percentage is obtained from a third-party data source (e.g., Intex).
If the Seller Percentage is neither available from the trust’s prospectus, nor from a third party
data source, the percentage of loans serviced by a Debtor entity (the “Servicer Percentage”) is
employed as a proxy for the Seller Percentage. The Servicer Percentage is capped at 100% less
the sum of the non-Debtor entity Seller Percentage(s) listed in the trust’s prospectus, provided,
however, that if neither the Seller Percentage nor Servicer Percentage is available, then the Seller
Percentage is set at 5% for vintages 2006 and later, and at 9% for vintages prior to 2006.

Further, if the Debtor entity associated with the assumed Seller Percentage cannot be identified,
the assumed Seller Percentage is divided evenly between RFC and GMACM.

Step 4: Calculate Recognized RMBS R&W Claim

Each trust’s Recognized R&W Claim is equal to the Claim, unless the trust is an Insured RMBS
Trust that has made policy claims against its monoline insurer and as of the Effective Date has
received full payment of such claims, in which case the Recognized Claim of such Insured
RMBS Trust will set to zero, unless (a) such Insured RMBS Trust is one for which the sum of
the net unreimbursed insurance payments, the accrued and unpaid losses, and projected future
policy payments is zero or close to zero, (b) such Insured RMBS Trust contains one or more
unwrapped tranches of securities that rank senior or equal in priority to tranches insured by a
Monoline, in which case the portion of such Insured RMBS Trust’s Claims allocable to such
unwrapped tranches shall not be set to zero and any distribution on such unwrapped tranches
shall be allocable only to such unwrapped tranches, or (c¢) the RMBS Trustees, with the advice of
Duff, reasonably determine that, based on a particular Insured RMBS Trust’s structure it would
be unfair or inequitable to set the Recognized Claim to zero (each of (a), (b) or (c), an “Insured
Exception”), in each case as determined by Duff.

2. CALCULATION OF SERVICING CURE CLAIM AND SERVICING DAMAGE
CLAIM

Each trust’s Servicing Damage Claim is equal to the total servicing claim amount (i.e., $96
million) multiplied by that trust’s Servicing Claim Share.

Each trust’s Servicing Claim Share is equal to: the product of that trust’s Estimated Servicing
Losses divided by the sum of each and every trust’s Estimated Servicing Losses, as determined
by Duff.
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Estimated Servicing Losses are related to 1) misapplied and miscalculated payments, 2)

wrongful foreclosure and improper loss mitigation practices, and 3) extended foreclosure timing
issues caused by improper affidavits, documentation and collection practices. Information
employed to calculate Estimated Servicing Losses was obtained from a review of 146 non-
Debtor servicing related litigations and approximately 1,500 Debtor servicing litigations, a
review of complaints filed with the Debtor on Debtor-serviced loans, and a review of a sample of
Debtor-serviced loans.

Each trust’s Estimated Servicing Losses is adjusted by the Servicer Percentage to reflect liability
only for those loans serviced by Debtor entities. The Servicer Percentage is obtained from the
applicable governing documents, the RMBS Trusts’ prospectus where such information in the
prospectus, and, if not available, from third-party sources (e.g., Intex). In those cases where the
Servicer Percentage was unavailable from the governing documents, the prospectus or other
third-party sources, the Servicer Percentage was assumed to be the trust shelf’s average Servicer
Percentage. If it is not possible to calculate a shelf average, the Servicer Percentage is assumed to
be the Stratum average. For some RMBS Trusts, Duff determined that GMACM serviced 100%
of the loans; for others, Duff determined that RFC serviced 100% of the loans; and for the rest,
Duff determined that both GMACM and RFC serviced a portion of the loans, and the claims are
listed against GMACM or RFC or both in accordance with those determinations.

The Servicing Damages Claims of the trusts are divided into two groups: If the Servicing
Agreement of a trust was assumed by the applicable Debtor by July 1, 2013, the Servicing
Damage Claim is a cure claim; if it was not assumed by that date, the Servicing Damage Claim is
an unsecured claim. Since a Servicing Agreement that had not been assumed by July 1, 2013
may be assumed as late as the Effective Date, the two groups may have to be updated after the
filing of the Plan, which will impact many of the calculations contained in the RMBS Trust
Claim Schedules.

Each trust’s Recognized Cure Claim is equal to the Servicing Damage Claim, unless the trust is
an Insured RMBS Trust that has made policy claims against its monoline insurer and as of the
Effective Date has received full payment of such claims, in which case the Recognized Claim of
such Insured RMBS Trust will set to zero unless one of Insured Exceptions applies, in each case
as determined by Duff.
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EXHIBIT 10

JSN’s Position on Examiner’s Report and Ally’s Response

The Junior Secured Noteholders contend that the Examiner’s Report concluded that the
claims against Ally held by the Debtors had an aggregate value in excess of $5.5 billion,
including (a) approximately $3.1 billion of Debtor claims which the Examiner concluded were
likely or more likely than not to succeed and (b) another $2.4 billion of Debtor claims as to
which the Examiner concluded were more likely than not to fail." Given the supposed magnitude
of these claims, the Junior Secured Noteholders question whether $2.1 billion is sufficient
consideration to justify the Debtor Releases.

The Junior Secured Noteholders also observe that one of the principal claims the
Examiner identified as one as to which the Debtors would be more likely than not to prevail is
claim for reimbursement under a Tax Allocation Agreement.” As set forth in the Examiner’s
Report, the Debtors are parties to a Tax Allocation Agreement with Ally. According to the
Junior Secured Noteholders if the Ally Contribution is made and the status quo is otherwise
maintained, Ally would obtain more than $2.2 billion in tax benefits over time, to the extent Ally
generages sufficient taxable income to utilize the Debtors’ tax losses, as illustrated in the chart
below.

See Examiner’s Report at [-29-1-33.

2 Examiner’s Report at I-13, I-30, VII.LK-31. The Examiner has calculated the amount of the benefit to be $1.77
billion at the time that Ally was proposing to contribute $750 million to the settlement. See Examiner’s Report
at VIIK-31. Also these estimated amounts do not take into consideration the likely state tax benefit that would
increase the amounts owing to the Debtors under the Tax Allocation Agreement.

* Id. at VIIK-31.
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Expected amount of cancellation of debt income (in

millions)

ResCap tax liabilities
Less: Creditors' expected recovery

Cancellation of Debt Income

d Allys Resp Pg 3 of 6

Adjustment
for Higher
Examiner AFI
Report ContributionNew POR

10,154 10,154
(6,233)  (1,350)  (7.583)
3,921  (1,350) 2,571

Amount of built-in losses expected to be realized by ResCap during the Chapter 11 Cases

(in_millions)

Creditors' expected Recovery
Less assumed contribution by AFI to creditors' recovery
Less tax basis in ResCap assets

Built-in losses Expected to be Realized by ResCap

Amount of ResCap tax benefits available for AFI's use

(in_millions)

ResCap NOLs generated (11/2/2009-12/31/2012)
ResCap capital losses generated (11/2/2009-12/31/2012)
ResCap losses to be realized during Chapter 11 cases

Less: Expected amount of cancellation of debt income

Tax Benefits to AFI

Federal income tax rate

Value of Tax Benefits to AFI

6,233 1,350 7,583
(750)  (1,350)  (2,100)
(11,387) (11,387)
(5,904) 0 (5904)
1,444 1,444
1,629 1,629
5,904 5,904
(3,921) 1,350  (2,571)
5,056 1,350 6,406

35.0% 35.0% 35.0%

1,770 473 2,242

Based on their analysis above, the Junior Secured Noteholders assert there is no net cost
to Ally of making the Ally Contribution, only a net benefit of $300 million. In sum, the Junior
Secured Noteholders argue that if the Tax Allocation Agreement is enforced as the Examiner
suggested it should be, Ally is securing the release for no consideration (assuming that Ally can

fully utilize the Debtors’ tax losses).
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The Junior Secured Noteholders further contend that even assuming that the Court were
to determine that the Ally Contribution was sufficient to justify the Debtor Releases, there is a
serious question as to whether the remainder of such contribution is “substantial” enough to
justify the Third-Party Releases under Deutsche Bank AG v. Metromedia Fiber Network, Inc. (In
re Metromedia Fiber Network, Inc.), 416 F.3d 136, 143 (2d Cir. 2005), the controlling precedent
on third-party releases in the Second Circuit.

The Plan Proponents do not believe it is appropriate, or possible, to attempt to “allocate”
any part of the $2.1 billion Ally Contribution to the Third-Party Releases. The Junior Secured
Noteholders contend, however, that a material portion of the $2.1 billion contribution must be
attributed to the Third-Party Releases. After factoring in such amount, the Junior Secured
Noteholders assert significantly less than $2.1 billion is available to justify the Debtor Releases,
calling into question whether Ally is contributing enough to obtain the benefit of either of these
releases.

The Plan Proponents do not agree with the JSNs’ view of the Examiner’s Report. As set
forth in detail in the Disclosure Statement, the Examiner’s Report emphatically supports—and in
no way undermines—the reasonableness of the Ally Contribution and the Global Settlement
here. Indeed, the JSNs’ characterization of the findings and conclusions in the Examiner’s
Report are flatly misleading and inaccurate. For example, the JSNs’ assert that “[t]he
Examiner’s Report concluded that the claims against Ally held by the Debtors had an aggregate
value in excess of $5.5 billion.” Objection of Ad Hoc Group of Junior Secured Noteholders to
Plan Proponents’ Motion for an Order, Inter Alia, Approving the Disclosure Statement and
Establishing Procedures for Solicitation And Tabulation of Votes to Accept or Reject the Plan
Proponents’ Joint Chapter 11 Plan [Docket No. 4590] (the “JSN Objection”) at 19. But of that
amount, the Examiner’s Report found that $2.4 billion related to claims that were more likely
than not to fail.

In addition to the above, in response to the JSNs assertions Ally separately notes that the
JSNs also wholly fail to acknowledge that the Examiner’s Report concluded the primary claims
against Ally were likely to fail. While the Examiner’s Report did identify certain claims against
Ally that it concluded are more likely than not to prevail, Ally asserts, that all of those claims
involve close questions of fact and law and are subject to strong defenses. In particular, the
Examiner’s Report identified up to $1.31 billion in damages with respect to claims on which it
concluded that the Debtors’ Estates are likely to prevail. Ally asserts that those claims are
subject to substantial defenses, as to both liability and damages. For example, one of those
claims—accounting for $566 million in potential damages—relates to the Debtors’ prepetition
repayments to AFI on a line of credit extended from Ally to the Debtors. The Examiner’s Report
found that such payments may be potential violations of the Minnesota Insider Preference
statute, but Ally believes that it has strong defenses to those claims, including that the
repayments were made in the ordinary course of business and that the claims are preempted by
Section 546(e) of the Bankruptcy Code. Another of those claims relates to the allocation of
revenue regarding certain mortgage loans, and accounts for $520 million in potential damages—
but those claims, too, in Ally’s view are subject to numerous contractual defenses on the law and
the facts.
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The Examiner’s Report also identified up to $1.78 billion in potential damages with
respect to claims that it conceded are close questions, but concluded that the Debtors’ Estates are
more likely than not to prevail. The bulk of those potential damages—$1.77 billion—relate to a
tax allocation agreement between Ally and the Debtors. The JSNs spend substantial time
discussing that alleged claim, and they recalculate the potential damages to be $2.2 billion.

Ally believes that the JSNs’ argument—and their calculation of potential damages—is
flawed as a matter of fact and irrelevant as a matter of law. According to Ally, as a matter of
fact, the JSNs’ assertion rests on a flawed premise—that the estates would “prevail [on] a claim
for reimbursement under a Tax Allocation Agreement.” JSN Objection at 19. Rather, Ally
believes that to succeed on such a claim, a claimant must—but cannot—clear two separate
hurdles. First, a claimant must successfully avoid the operative Tax Allocation Agreement
between the parties—an agreement that does not call for Ally to “reimburse” ResCap for Ally’s
use of ResCap’s losses for tax purposes. Ally believes that such an effort would fail for
numerous reasons, including that the agreement employs the approach preferred by auditors,
including Deloitte, and federal regulators, including the SEC and the Department of the
Treasury; it uses the approach required by GAAP accounting in the absence of a tax allocation
agreement between parties; ResCap received reasonably equivalent value in executing the Tax
Allocation Agreement, particularly as compared to the previous operative tax agreement,
executed in 2006; both sides received good and sufficient consideration; and ResCap’s board
independently evaluated and approved the Tax Allocation Agreement.

Second, Ally asserts that even assuming a claimant could avoid the operative Tax
Allocation Agreement, it must then establish that a previous draft of the Tax Allocation
Agreement—which ResCap did not sign—is a valid and enforceable contract, which is a
difficult burden for a claimant to carry, as the Examiner’s Report acknowledges in concluding
that the issue is “a close question.” See Examiner’s Report at [-14. Indeed, Ally believes that
such a claim would fail because the parties did not intend to be bound by the draft agreement
until it was fully executed by both sides, which never happened for legitimate business reasons,
including that Ally’s board had not approved the agreement or authorized Ally’s management to
execute it and that it would have led to an unprecedented windfall for ResCap. Thus, Ally
concludes that because the parties never signed the draft agreement, and never intended to be
bound by it, a claim to establish its enforceability would fail under established Michigan law that
the Examiner did not even address. See Wiegand v. Tringali, 177 N.W. 2d 435, 437 (Mich. Ct.
App. 1970) (“In cases where a writing which purports to evidence a contract between several
named persons has been signed by less than all those named, it is often found that the signers did
not intend to become contractually bound until all the apparent parties sign and deliver the
writing.”).

Even if a claimant could clear both hurdles—which it cannot—Ally believes that there is
no “net benefit” or “windfall” to Ally, as the JSNs allege. JSN Objection at 19-20. According to
Ally, any “tax benefits” that flow to Ally are entirely unrelated to the Global Settlement and the
proposed releases because ResCap, like other Ally subsidiaries, is a disregarded entity for tax
purposes. As a result, any income or losses that ResCap generates are income or losses of Ally.
Ally points out that because it must report that income and loss on its tax filings, and Ally is
required to pay any associated tax, any “tax benefits” to Ally from ResCap’s losses are Ally’s to
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begin with—and are the result of ResCap’s status as a disregarded entity for tax purposes, not the
result of any settlement with the Debtors’ Estates or the Plan’s proposed releases.

Moreover, Ally believes that the JSNs’ projection of “$2.2 billion in tax benefits for
Ally”"—insinuating, without stating, that those are the alleged damages to ResCap—is
fundamentally flawed and, in all events, is overstated. JSN Objection at 19. Specifically, Ally
observes as follows:

1. The JSNs’ projection assumes that Ally will immediately use all of the available
ResCap losses to reduce Ally’s taxable income, but that has not happened and will
not happen by confirmation. In fact, there is no certainty that Ally would ever use
all of the available ResCap losses, much less when it would do so—making any
alleged “damage” to ResCap purely speculative.

2. The JSNs’ projected $2.2 billion in potential damages to ResCap under the draft
tax allocation agreement is premised on a circular and non-sensical application of
the Ally settlement contribution to the calculation of Ally’s “tax benefits.” Under
the JSNs’ calculation, as Ally contributes more and more funds to the estates in a
settlement (including to resolve any claim on account of the draft tax allocation
agreement), the amount of ResCap’s cancellation of debt income decreases and
thus its net available losses increases—and as a result, the potential tax benefits to
Ally, and the damages for that alleged tax claim, increases. That fact is made
clear from the face of the JSNs’ Exhibit D: when Ally’s proposed contribution
was $750 million, the Exhibit reflects potential tax benefits to Ally of $1.77
billion; when Ally’s proposed contribution is increased to $2.2 billion, the Exhibit
reflects potential tax benefits to Ally of $2.24 billion. See JSN Objection, Exhibit
D at 2. In other words, under the JSNs’ theory, for each additional dollar that
Ally contributes to the estate in a settlement, it owes the estate an additional 35
cents (assuming a 35% tax rate) in alleged damages on a claim pursuant to the
unsigned and superseded draft tax allocation agreement. It cannot be that the
more money Ally contributes to the estates in a settlement, the more it would owe
the estates on an alleged tax reimbursement claim.

Finally, with respect to the proposed third party releases, the JSNs’ argument—that if the
settlement and releases are approved, Ally would receive “a windfall” based on the Examiner’s
Report’s conclusions regarding the draft Tax Allocation Agreement—is irrelevant as a matter of
law. In evaluating whether third-party releases are appropriate, courts in the Second Circuit do
not consider ancillary, hypothetical benefits that may result to the non-debtor recipient of the
releases—such as any potential tax benefits to Ally. Indeed, the JSNs do not point to a single
case in this Circuit in which the court weighed the value of the consideration given against the
value of any ancillary benefits to the non-debtor. Nor can they, because that is not the law for
determining the appropriateness of third-party releases.
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Exhibit 11

Professional Claims

The Plan provides that the Liquidating Trust will fund a Professional Fee Escrow
Account with Cash equal to the Professional Fee Reserve Amount solely to pay all Allowed
Professional Claims, which includes both fees and expenses incurred during the Chapter 11
Cases. Such Allowed Professional Claims may include Claims of the following retained
Professionals, to the extent such parties have not been paid their Allowed Professional Claims in

full prior to the Effective Date:

APPLICANT

AUTHORITY PURSUANT TO WHICH
PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

DEBTORS’ PROFESSIONALS

Bradley Arant Boult Cummings LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Carpenter Lipps & Leland LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Centerview Partners LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330. In
addition, the In-Court Transaction Fee, to be payable in
full on the Effective Date, shall be subject to section
330 of the Bankruptcy Code and Court approval.

Curtis, Mallet-Prevost, Colt & Mosle LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Deloitte & Touche LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Dorsey & Whitney LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Ernst & Young LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Fortace LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

FTI Consulting, Inc.

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

ny-1103982
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AUTHORITY PURSUANT TO WHICH

APPLICANT PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES
Professional submits monthly and interim fee
Hudson Cook, LLP applications for payment of fees and expenses subject

to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
KPMG LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Kurtzman Carson Consultants LLC applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Leonard applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Locke Lord LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Mercer (US) Inc. applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Morrison Cohen LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Morrison & Foerster LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Orrick, Herrington & Sutcliffe LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Pepper Hamilton LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Perkins Coie LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
PricewaterhouseCoopers, LLP applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
Rubenstein Associates, Inc. applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

ny-1103982
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APPLICANT

AUTHORITY PURSUANT TO WHICH
PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

Severson & Werson P.C.

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Towers Watson Delaware Inc.

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Ordinary Course Professionals (collectively,
“OCPs”) [Docket Nos. 799, 1533]

Paid by the Debtors in accordance with OCP Order
[Docket Nos. 799, 2857]. Debtors disclose payments
to OCPs in each filed monthly operating report.

CREDITORS’ COMMITTEE’S PROFESSIONALS

1

AlixPartners, LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Analytic Focus, LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Coherent Economics, LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Epiq Bankruptcy Solutions, LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

J.F. Morrow

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Kramer Levin Naftalis & Frankel LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Moelis & Company LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330. In
addition, the Restructuring Fee, to be payable in full on
the Effective Date, shall be subject to section 330 of
the Bankruptcy Code and Court approval.

Pachulski Stang Ziehl & Jones LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

ny-1103982
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APPLICANT

AUTHORITY PURSUANT TO WHICH
PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

San Marino Business Partners LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

SilvermanAcampora LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Wilmer Cutler Pickering Hale and Dorr
LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

EXAMINER’S PROFESSIONALS

Arthur J. Gonzalez, Examiner

Examiner submits interim fee applications for payment
of fees and expenses subject to Court approval
pursuant to 11 U.S.C. § 330.

Chadbourne & Parke LLP

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Leonard, Street and Deinard Professional
Association

Professional submits monthly and interim fee
applications for payment of fees and expenses subject

Exhibit 11

to Court approval pursuant to 11 U.S.C. § 330.

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Mesirow Financial Consulting, LLC

Professional submits monthly and interim fee
applications for payment of fees and expenses subject
to Court approval pursuant to 11 U.S.C. § 330.

Wolf Halderstein Adler Freeman & Herz
LLP

Other pre- and post-petition fees and expenses sought by other parties and their
respective professionals in connection with these Chapter 11 Cases shall not be funded by the
Estates as part of the Professional Fee Escrow Account. These parties and their respective
professionals are not required to submit monthly and interim fee applications for which
Bankruptcy Court approval will be sought pursuant to section 330 of the Bankruptcy Code, or
file applications for the payment of fees and actual and necessary expenses pursuant to section
503(b)(3) of the Bankruptcy Code.? As an initial matter, section 503(b) of the Bankruptcy Code

On the Effective Date, or as soon as practicable thereafter, the Private Securities Claims Trustee and Borrower
Claims Trustee shall seek reasonable fees and actual and necessary expenses in connection with the
administration of the Private Securities Claims Trust and Borrower Claims Trust, respectively. The Private
Securities Claims Trustee and Borrower Claims Trustee will also seek the payment of reasonable fees and
actual and necessary expenses for retained professionals on terms not subject to Bankruptcy Court approval but
as provided for in the Private Securities Claims Trust Agreement and the Borrower Claims Trust Agreement.
Such agreements will be filed as part of the Plan Supplement, and the Plan Proponents will seek approval of
such documents in connection with confirmation of the Plan.

ny-1103982
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is inapplicable to these payments, as the Plan Proponents are not seeking to pay or allow them as
expenses of the administration of these Chapter 11 Cases to be paid by the Estates.

The basis for the payment of such fees and expenses is grounded in either: (i) the global
settlement set forth in the Plan Support Agreement, and embodied in the Plan, whereby fees and
expenses shall be paid directly out of the distributions and/or settlement amounts allocated for
certain claimants, and shall have no impact on any other party entitled to a distribution under the
Plan;’ (ii) right of payment pursuant to charging and other statutory liens; or (iii) the Bankruptcy
Court’s orders authorizing the Debtors to pay certain securitization trustee fees and expenses
[Docket Nos. 774, 2246].

Thus, the following parties do not intend to submit fee applications for the payment of
fees and actual and necessary expenses for which Court approval will be sought:

AUTHORITY PURSUANT TO WHICH
APPLICANT PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

INSTITUTIONAL INVESTORS

Professional shall receive a portion of the Allowed
Fee Claim, whereby the Allowed Fee Claim equals

Counsel to 5.7% of the Allowed RMBS Trust Claims,4 to be
Steering directly paid, in the form of Units, to the

Gibbs & Bruns LLP Committee Institutional Investors’ professionals on the
Consenting Effective Date, or as soon as practicable thereafter,
Claimants prior to the distribution of funds into the RMBS

Claims Trust under the Plan from which Allowed
RMBS Trust Claims will be paid.

Counsel to
Steering
Ropes & Gray LLP Committee See above.
Consenting
Claimants

Counsel to
Talcott Franklin, P.C. Talcott Erankhn See above.
Consenting

Claimants

The Debtors have entered into settlements with certain claimants, such as the NJ Carpenters Settlement and
Kessler Settlement Agreement, whereby the fees and expenses of certain professionals will be paid out of
reserved amounts to be distributed as recoveries to such claimants. Accordingly, the Estates will not be liable
for any additional professionals’ fees and expenses outside the distributions made to such claimants pursuant to
the Plan.

The stipulated amounts of the Allowed Fee Claim to be received by each of the Institutional Investors’
professionals shall be disclosed and filed as part of the Plan Supplement.

ny-1103982
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APPLICANT

AUTHORITY PURSUANT TO WHICH
PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

Carter Ledyard &
Milburn LLP

Counsel to
Talcott Franklin
Consenting
Claimants

See above.

Miller Johnson

Advisor to
Consenting
Claimants

See above.

WILMINGTON TRUST, N.A., AS SENIOR UNSECURED NOTES INDENTURE TRUSTEE

To be paid from the distributions to Senior
Unsecured Noteholders pursuant to the Senior
Unsecured Notes Indenture Trustee Charging Lien

Wilmington Trust, Indenture granted under the Senior Secured Notes Indenture,’
N.A. Trustee whereby Wilmington Trust, as Indenture Trustee,
shall receive payment of its own fees and expenses
as well as payment for accrued fees and expenses of
its professionals.
Counsel to
Seward & Kissel LLP | Wilmington See above.
Trust
Counsel to
Loeb & Loeb LLP Wilmington See above.
Trust
Cleary Gottlieb Steen S\glllns:el to See ab
& Hamilton, LLP ilmington ee above.
Trust
Financial
Alvarez & Marsal, Advisor to See above
NA, LLC Wilmington '
Trust

In accordance with the Senior Unsecured Notes Indenture, including Section 6.03 and 7.06 thereof, all monies
collected by Wilmington Trust on account of the Senior Unsecured Notes Claims for distribution must first be
applied to the payment of the Senior Unsecured Notes Indenture Trustee Fee Claim and remain subject to the
Senior Notes Indenture Trustee Charging Lien before such funds may be distributed to the Senior Unsecured
Noteholders.

ny-1103982
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AUTHORITY PURSUANT TO WHICH
APPLICANT PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES

UMB BANK, N.A., AS JUNIOR SECURED NOTES INDENTURE TRUSTEE

To be paid pursuant to the Junior Secured Notes
Indenture Trustee Charging Lien, whereby UMB

Successor .
UMB Bank, N.A. Indenture Bank, as successor Indenture Trustee, shall receive
payment of its own fees and expenses, as well as
Trustee .
payment for accrued fees and expenses of its
attorneys and agents.
Kelley Drye & Counsel to
Warren LLP UMB Bank See above.

WELLS FARGO, N.A., AS JUNIOR SECURED NOTES COLLATERAL AGENT

To be paid pursuant to the Junior Secured Notes
Indenture Trustee Charging Lien, whereby Wells

gogite;ii Fargo, as Collateral Agent, shall receive payment
Wells Fargo, N.A. £ of its own fees and expenses incurred under the
Collateral . )
Junior Secured Notes Security Agreement, as well
Control Agent :
as payment for accrued fees and expenses of its
attorneys and agents.
. Counsel to
Reed Smith LLP Wells Fargo See above.

RMBS TRUSTEES; HSBC BANK, N.A. AS A TRUSTEE

RMBS Trustee fees and attorneys’ fees and costs to
be paid in full in Cash pursuant to Bankruptcy

U.S. Bank National Trustee Court Orders [Docket Nos. 774, 2246].° Post-
Association Effective Date, may seek reasonable fees and
expenses pursuant to applicable pooling and

servicing agreements.

Seward & Kissel LLP Counsel to U.5. See above.
Bank

The orders referenced are the Final Supplemental Order (1) Authorizing the Debtors to Continue Implementing
Loss Mitigation Programs; (Il) Approving Procedures for Compromise and Settlement of Certain Claims,
Litigations and Causes of Action; (IlI) Granting Limited Stay Relief to Permit Foreclosure and Eviction
Proceedings, Borrower Bankruptcy Cases, and Title Disputes to Proceed; and (IV) Authorizing and Directing
the Debtors to Pay Securitization Trustee Fees and Expenses [Docket No. 774], and the Order under 11 U.S.C.
$§ 105, 363, and 365, and Fed Bankr. P. 2002, 6004, 6006, and 9014 (I) Approving (A) Sale of Debtors’
Assets Pursuant to Asset Purchase Agreement with Ocwen Loan Servicing, LLC; (B) Sale of Purchased Assets
Free and Clear of Liens, Claims, Encumbrances, and Other Interests; (C) Assumption and Assignment of
Certain Executory Contracts and Unexpired Leases Thereto;, (D) Related Agreements; and (II) Granting
Related Relief [Docket No. 2246].

ny-1103982
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AUTHORITY PURSUANT TO WHICH

APPLICANT PROFESSIONAL SEEKS PAYMENT
OF FEES AND EXPENSES
Wells Fargo Bank, Trustee See above.
N.A.
Alston & Bird LLP Counsel to See above.
Wells Fargo
Law Debenture Trust
Company of New Trustee See above.
York
Seward & Kissel LLP Counsel to Law See above.
Debenture
Deutsche Bank Trust
Company; Deutsche
Bankp Trl}lls t Company Trustees See above.
Americas
Morgan, Lewis & Counsel to See above
Bockius LLP Deutsche Bank '
Bank of New York
Mellon; Bank of New Trustees See above
York Mellon Trust '
Company, N.A.
Counsel to
Dechert LLP Bank of New See above.
York Mellon

Fees and expenses of HSBC, in its role as a Trustee
and as a Consenting Claimant, are to be paid
pursuant to the Plan Support Agreement, which
extends the application of the aforementioned

ESABC Bank USA, Trustee orders to HSBC, and in settlement of HSBC’s
o alleged cure claims. Additional authority for
payment of such fees and expenses includes
sections 1123(b)(6) and 1129(a)(4) of the
Bankruptcy Code.
Allen & Overy LLP Iics"gncsel o See above.

ny-1103982
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Trustees of “Orphan”
Trusts (i.e., non-
debtor sponsored
trusts)

Trustees and
counsel to
Trustees

The following applies only where the Trustee of the
“Orphan” Trust is one of the RMBS Trustees or an
affiliate of such Trustee: RMBS Trustee fees and
attorneys’ fees and costs to be paid in full in Cash
pursuant to Bankruptcy Court Orders [Docket Nos.
774, 2246]. Post-Effective Date, Applicant may
seek reasonable fees and expenses pursuant to
applicable pooling and servicing agreements.
Where the Trustee of an “Orphan” Trust is not one
of the RMBS Trustees or an affiliate of such
Trustee, payments are made in settlement of alleged
cure claims, and additional authority for payment of
such fees and expenses includes sections

1123(b)(6) and 1129(a)(4) of the Bankruptcy Code.

ny-1103982
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ACE 1999-A [Total]

ACE 2005-SL1
ACE 2006-SL1
ACE 2006-SL4
ACE 2007-HE4
ACE 2007-HE4
ACE 2007-HE4
ACE 2007-HE4
ACE 2007-SL1
ACE 2007-SL1
ACE 2007-SL2
ACE 2007-SL3
ACE 2007-SL3
AHM 2004-4
AHM 2004-4
AHM 2004-4
AHM 2004-4
AHM 2004-4
AHM 2004-4
AHM 2004-4
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-1
AHM 2005-2
AHM 2005-2
AHM 2005-2
AHM 2005-2
AHM 2005-2
AHM 2005-2
AHM 2005-2
AHM 2006-2
AHM 2006-2
AHM 2006-2
AHM 2006-2
AHM 2006-2

[Total]
[Total]
[Total]
[1A]
[1F]
[2A]
[2F]
[1]
[2]
[Total]
[2ND_LIEN]
[HELOC]

[1]

[2]

[3]

(4]

[5]

[6]

[7]

[1]

[2]

[3]

(4]

[5]

[6]

[7]

(8]

[9]

[1]

[2C]

[2NC]

[3]

(4]

[5]

[6]

[2_1]

[2_2]

[3]

(4]

[5]

S0
$5,649
$4,645
$5,044
$33,042
$6,862
$46,537
$7,563
$236
$1,084
S0
S0
SO
$5,141
$11,797
$11,131
$17,976
$11,743

$7,796

S0

$202
$130
$135
$62
S56
$487
$257
$181
$67
$467
$298
$359
$845
$382
$783
$136
$942
$1,029
$2,687
$3,544

S0

0.00%
0.00%
0.00%
0.00%
0.03%
0.01%
0.04%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.01%
0.01%
0.01%
0.01%
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
$5,827
$4,792
$5,203
$34,086
$7,079
$48,009
$7,802
$243
$1,119
$0

$0

S0
$5,303
$12,170
$11,483
$18,544
$12,114
$8,043
$0
$208
$134
$139
$64
$58
$503
$265
$187
$69
$482
$307
$371
5871
$394
$808
$141
$972
$1,061
$2,772
$3,656
S0

M

$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$5,141
$11,797
$11,131
$17,976
$11,743
$7,796
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0
$0

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%
0.00%
0.00%
0.00%
0.00%
0.00%

S0

S0

S0

S0

S0

S0

S0

S0

S0

S0

S0

S0

SO
$5,104
$11,711
$11,050
$17,845
$11,658
$7,740
S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

S0

S0

SO

SO
$5,827
$4,792
$5,203

$34,086
$7,079
$48,009
$7,802
$243
$1,119

SO

S0

SO

$10,407
$23,881
$22,534
$36,390
$23,771
$15,782

S0

$208
$134
$139
S64
S58
$503
$265
$187
$69
$482
$307
$371
$871
$394
$808
$141
$972
$1,061
$2,772
$3,656

S0
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1 z e are A acove d 3 are ove

43 |AHM 2007-A [11] $2,338 0.00% $2,412 S0 0.00% S0 $2,412
44 |AHM 2007-A [12] $1,286 0.00% $1,327 $0 0.00% $0 $1,327
45 |AHM 2007-A [13] $5,731 0.00% $5,912 SO 0.00% S0 $5,912
46 |AHM 2007-A [2] $1,999 0.00% $2,062 SO 0.00% o) $2,062
47 |AHM 2007-A [3] S0 0.00% S0 SO 0.00% S0 S0
48 |AHM 2007-A [4NP] $3,527 0.00% $3,638 SO 0.00% SO $3,638
49 |AHM 2007-A [4SD] $5,639 0.00% $5,817 SO 0.00% S0 $5,817
50 |AHM 2007-SD2 [NP] S8,512 0.01% $8,782 $0 0.00% SO $8,782
51 |AHM 2007-SD2 [P] $2,450 0.00% $2,528 SO 0.00% S0 $2,528
52 |AHM 2007-SD2 [REQ] $4,028 0.00% $4,156 SO 0.00% o) $4,156
53 |AHM 2007-SD2 [RP] S564 0.00% $582 SO 0.00% S0 $582
54 |AHM 2007-SD2 [SP] $1,704 0.00% $1,758 SO 0.00% SO $1,758
55 |ALBT 2007-OA1 [Total] $946 0.00% $976 SO 0.00% S0 $976
56 |ALBT 2007-S1 [Total] S17 0.00% S17 SO 0.00% SO S17
57 |ARMT 2004-5 [1] $5,410 0.00% $5,581 $1,369 0.00% $1,360 $6,941
58 |ARMT 2004-5 [2] $13,306 0.01% $13,726 $3,551 0.00% $3,526 $17,252
59 |ARMT 2004-5 [3] $9,631 0.01% $9,936 $2,548 0.00% $2,530 $12,465
60 |ARMT 2004-5 [4] $8,845 0.01% $9,125 $2,381 0.00% $2,363 $11,488
61 |ARMT 2004-5 [5] 511,171 0.01% $11,524 $3,228 0.00% $3,204 $14,728
62 |ARMT 2004-5 [6] $14,604 0.01% $15,065 $4,238 0.00% $4,207 $19,273
63 |ARMT 2004-5 [7A] $11,206 0.01% $11,560 $3,113 0.00% $3,091 $14,651
64 |ARMT 2004-5 [7B] $20,252 0.02% $20,892 $5,432 0.00% $5,392 $26,284
65 |ARMT 2005-1 [1] $9,337 0.01% $9,632 $2,808 0.00% $2,787 $12,419
66 |ARMT 2005-1 [2] $18,646 0.01% $19,235 $5,663 0.00% $5,622 $24,857
67 |ARMT 2005-1 [3] $11,501 0.01% $11,865 $3,519 0.00% $3,493 $15,358
68 |ARMT 2005-1 [4] $19,284 0.02% $19,894 $5,979 0.00% $5,936 $25,830
69 |ARMT 2005-1 [51] $15,308 0.01% $15,792 $4,736 0.00% $4,702 $20,494
70 |ARMT 2005-1 [52] $33,768 0.03% $34,835 $10,349 0.00% $10,274 $45,109
71 |ARMT 2005-10 [1] $17,754 0.01% 518,315 $4,863 0.00% $4,828 $23,143
72 |ARMT 2005-10 [2] $49,316 0.04% $50,876 $13,857 0.00% $13,756 $64,632
73 |ARMT 2005-10 [3] $48,277 0.04% 549,803 $13,142 0.00% $13,047 $62,850
74 |ARMT 2005-10 [4] $28,998 0.02% $29,914 $8,385 0.00% $8,324 $38,238
75 |ARMT 2005-10 [5] $109,444 0.09% $112,904 $31,778 0.01% $31,548 $144,452
76 |ARMT 2005-10 [6] $16,100 0.01% $16,610 $3,141 0.00% $3,118 $19,728
77 |ARMT 2005-11 [1] $11,884 0.01% 512,260 $3,163 0.00% $3,140 $15,4OO
78 |ARMT 2005-11 [2] $59,018 0.05% $60,884 $15,829 0.00% $15,714 $76,599
79 |ARMT 2005-11 [3] $27,287 0.02% 528,149 $7,061 0.00% $7,010 535,159
80 |ARMT 2005-11 [4] $140,398 0.11% $144,837 $38,709 0.01% $38,428 $183,265
81 |ARMT 2005-11 [5] $124,712 0.10% $128,655 $33,726 0.01% $33,482 $162,136
82 |ARMT 2005-9 [1] $54,581 0.04% $56,307 SO 0.00% SO $56,307
83 |ARMT 2005-9 [2] $25,742 0.02% $26,556 SO 0.00% S0 $26,556
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84 |ARMT 2005-9 [3] $19,958 0.02% $20,589 SO 0.00% SO $20,589
85 |ARMT 2005-9 [4] $114,881 0.09% $118,514 S0 0.00% S0 $118,514
86 |ARMT 2005-9 [5] $227,979 0.18% $235,188 SO 0.00% SO $235,188
87 |BAFC 2005-3 [1] S0 0.00% S0 $4,480 0.00% $4,447 $4,447
88 |BAFC 2005-3 [2A] o) 0.00% o) $957 0.00% $950 $950
89 |BAFC 2005-3 [2B] S0 0.00% S0 $496 0.00% $493 $493
90 |BAFC 2005-3 [2C] o) 0.00% o) $579 0.00% $575 $575
91 |BAFC 2005-4 [1] S0 0.00% S0 $1,461 0.00% $1,450 $1,450
92 |BAFC 2005-4 [2] o) 0.00% o) $2,788 0.00% $2,768 $2,768
93 |BAFC 2005-5 [1] S0 0.00% S0 $8,358 0.00% $8,297 $8,297
94 |BAFC 2005-5 [2] SO 0.00% SO $10,346 0.00% $10,271 $10,271
95 |BAFC 2005-5 [3] S0 0.00% S0 $4,566 0.00% $4,533 $4,533
96 |BAFC 2005-6 [1] $21,118 0.02% $21,786 $5,848 0.00% S$5,805 $27,591
97 |BAFC 2005-6 [2] $25,183 0.02% $25,979 $6,877 0.00% $6,827 $32,806
98 |BAFC 2005-7 [1] SO 0.00% SO $1,925 0.00% $1,911 $1,911
99 |BAFC 2005-7 [2] S0 0.00% S0 $1,907 0.00% $1,893 $1,893
100 |BAFC 2005-7 [3] SO 0.00% SO $2,079 0.00% $2,064 $2,064
101 |BAFC 2005-7 [4] S0 0.00% S0 $1,459 0.00% $1,449 $1,449
102 |BAFC 2005-8 [1] $9,989 0.01% $10,305 $3,506 0.00% $3,481 $13,786
103 |BAFC 2005-8 [2] 526,978 0.02% $27,831 $9,607 0.00% $9,537 $37,368
104 |BAFC 2005-8 [3] S4,767 0.00% $4,918 $1,691 0.00% $1,679 $6,596
105 |BAFC 2005-8 [4] $24,076 0.02% 524,837 $8,537 0.00% $8,475 $33,312
106 |BAFC 2006-1 [1] $21,373 0.02% $22,049 $8,152 0.00% $8,092 $30,142
107 |BAFC 2006-1 [2] $11,864 0.01% $12,239 $4,307 0.00% $4,276 $16,515
108 |BAFC 2006-1 ([3] $11,509 0.01% $11,873 $4,108 0.00% $4,078 $15,951
109 |BAFC 2006-2 [1] $1,864 0.00% $1,923 SO 0.00% S0 $1,923
110 |BAFC 2006-2 [2] $9,458 0.01% $9,757 SO 0.00% SO $9,757
111 |BAFC 2006-2 [3] $2,703 0.00% $2,788 SO 0.00% S0 $2,788
112 |BAFC 2006-2 [4] $2,171 0.00% $2,24O SO 0.00% SO $2,240
113 |BAFC 2006-2 [5] $1,784 0.00% $1,840 SO 0.00% S0 $1,84O
114 |BAFC 2006-2 [6] $959 0.00% $989 SO 0.00% SO $989
115 |BAFC 2006-4 [Total] $168,260 0.13% $173,580 SO 0.00% S0 $173,580
116 |BAFC 2006-5 [1] $9,343 0.01% $9,639 $3,380 0.00% $3,356 $12,994
117 |BAFC 2006-5 [2] $2,367 0.00% $2,442 $948 0.00% $941 $3,383
118 |BAFC 2006-5 [3] $3,662 0.00% $3,778 $1,371 0.00% $1,361 $5,139
119 |BAFC 2006-5 [4] $9,679 0.01% $9,985 $3,754 0.00% $3,727 $13,712
120 |BAFC 2007-3 [1] $3,655 0.00% $3,771 SO 0.00% SO $3,771
121 |BAFC 2007-3 [2] $1,944 0.00% $2,006 SO 0.00% S0 $2,006
122 |BAFC 2007-3 [3] $2,222 0.00% $2,292 SO 0.00% SO $2,292
123 |BAFC 2007-3 [4] $80,193 0.06% $82,728 SO 0.00% S0 $82,728
124 |BAFC 2007-4 [N] $36,082 0.03% $37,223 SO 0.00% SO $37,223




12-12020-mg Doc 4770-13 F”ed59,§é§.e/}§ Entered 08/20/13 22:01:04 Exhibit 12
- Schedule gf; Recaveries o RVES Trusts, Pg 5 of 78
A J K L M N (6] [

1 z e are ecove 3 are ecove

125 |BAFC 2007-4 [S] $3,409 0.00% $3,517 S0 0.00% S0 $3,517
126 |BAFC 2007-4 [S4] S8,275 0.01% $8,537 $0 0.00% $O $8,537
127 |BAFC 2007-4 [S5] $3,687 0.00% $3,804 SO 0.00% S0 $3,804
128 |BAFC 2007-4 [T2] S70,312 0.05% $72,535 $0 0.00% SO $72,535
129 |BAFC 2007-7 [1] $4,168 0.00% $4,299 SO 0.00% S0 $4,299
130 |BAFC 2007-7 [2] $1,459 0.00% $1,506 SO 0.00% SO $1,506
131 |BAFC 2007-7 [3] $21,924 0.02% $22,617 SO 0.00% S0 $22,617
132 |BALTA 2003-1 [1] $59 0.00% $61 $59 0.00% $59 $120
133 |BALTA 2003-1 [2] S46 0.00% S47 S46 0.00% S46 $93
134 |BALTA 2004-12 [I-1] $775 0.00% $800 SO 0.00% o) $800
135 |BALTA 2004-12 [I-2] $606 0.00% $625 SO 0.00% S0 $625
136 |BALTA 2004-12 [lI-1] S61 0.00% $63 SO 0.00% SO S63
137 |BALTA 2004-12 [lI-2] $211 0.00% $218 SO 0.00% S0 $218
138 |BALTA 2004-12 [lI-3] S$121 0.00% $125 SO 0.00% SO $125
139 |BALTA 2004-12 [lI-4] S67 0.00% $69 SO 0.00% S0 $69
140 |BALTA 2004-4 [Total] $3,704 0.00% $3,821 SO 0.00% SO $3,821
141 |BALTA 2004-6 [1] $243 0.00% $250 SO 0.00% S0 $250
142 |BALTA 2004-6 [2] $38 0.00% $39 SO 0.00% SO $39
143 |BALTA 2004-6 [3] $236 0.00% $243 SO 0.00% S0 $243
144 |BALTA 2005-10 [1] S174 0.00% $180 SO 0.00% SO $180
145 |BALTA 2005-10 [TWO_FIVE] 565 0.00% $67 $0 0.00% $0 $67
146 |BALTA 2005-10 [TWO_FOUR S79 0.00% s$81 SO 0.00% SO s81
147 |BALTA 2005-10 [TWO_ONE] 531 0.00% $32 $0 0.00% $0 $32
148 |BALTA 2005-10 [TWO_THREI S157 0.00% $162 SO 0.00% SO $162
149 |BALTA 2005-10 [TWO_TWO] $107 0.00% Slll $0 0.00% $0 $111
150 |BALTA 2005-3 [1] $4,314 0.00% $4,450 SO 0.00% SO $4,450
151 |BALTA 2005-3 [2] $2,858 0.00% $2,948 SO 0.00% S0 $2,948
152 |BALTA 2005-3 [3] $15,750 0.01% $16,248 SO 0.00% SO $16,248
153 |BALTA 2005-3 [4] $10,704 0.01% $11,043 SO 0.00% S0 $11,043
154 |BALTA 2005-4 [l] $8,408 0.01% $8,673 $143 0.00% S142 $8,815
155 |BALTA 2005-4 [lI1] $4,469 0.00% $4,610 S76 0.00% S75 $4,685
156 |BALTA 2005-4 [lI2] $3,248 0.00% $3,351 S57 0.00% S56 $3,407
157 |BALTA 2005-4 [lI3] $25,106 0.02% $25,9OO $425 0.00% $422 $26,322
158 |BALTA 2005-4 [lI4] $1,776 0.00% $1,832 S$31 0.00% S30 $1,863
159 |BALTA 2005-4 [lI5] $1,571 0.00% $1,620 S26 0.00% S26 $1,647
160 |BALTA 2005-5 [1] $431 0.00% S445 SO 0.00% SO S445
161 |BALTA 2005-5 [lI-1] S56 0.00% $57 SO 0.00% S0 $57
162 |BALTA 2005-5 [lI-2] $370 0.00% $382 SO 0.00% SO $382
163 |BALTA 2005-5 [lI-3] $144 0.00% $149 SO 0.00% S0 $149
164 |BALTA 2005-5 [lI-4] S51 0.00% S53 SO 0.00% SO $53
165 |BALTA 2005-5 [lI-5] S$112 0.00% S116 SO 0.00% S0 S116
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166 |BALTA 2005-5 [lI-6] S27 0.00% $28 $0 0.00% $O $28
167 |BALTA 2006-1 [l] $22,311 0.02% $23,016 S0 0.00% S0 $23,016
168 |BALTA 2006-1 [lI-1] 518,799 0.01% $19,394 $0 0.00% SO $19,394
169 |BALTA 2006-1 [lI-2] $3,599 0.00% $3,712 SO 0.00% S0 $3,712
170 |BALTA 2006-1 [lI-3] $2,097 0.00% $2,163 SO 0.00% SO $2,163
171 |BALTA 2006-3 [l] $16,135 0.01% $16,645 SO 0.00% S0 $16,645
172 |BALTA 2006-3 [lI1] $6,238 0.00% $6,436 SO 0.00% o) $6,436
173 |BALTA 2006-3 [lI2] $5,980 0.00% $6,169 SO 0.00% S0 $6,169
174 |BALTA 2006-3 [lI3] 56,467 0.01% $6,671 $0 0.00% $O $6,671
175 |BALTA 2006-3 [lI4] $851 0.00% $877 SO 0.00% S0 $877
176 |BALTA 2006-3 [ll11] S4,708 0.00% $4,857 $0 0.00% SO $4,857
177 |BALTA 2006-3 [l112] $2,202 0.00% $2,271 $0 0.00% $0 $2,271
178 |BALTA 2006-3 [l13] $1,623 0.00% $1,674 SO 0.00% SO $1,674
179 |BALTA 2006-3 [l114] $2,523 0.00% $2,603 SO 0.00% S0 $2,603
180 |BALTA 2006-3 [lI5] $2,980 0.00% $3,074 SO 0.00% SO $3,074
181 |BALTA 2006-3 [llI6] $3,498 0.00% $3,609 SO 0.00% S0 $3,609
182 |BALTA 2006-4 [I1] 511,163 0.01% 511,516 SO 0.00% SO $11,516
183 |BALTA 2006-4 [I2] 516,651 0.01% $17,178 SO 0.00% S0 $17,178
184 |BALTA 2006-4 [I3] $11,471 0.01% $11,833 SO 0.00% SO $11,833
185 |BALTA 2006-4 [lI1] $996 0.00% $1,028 SO 0.00% S0 $1,028
186 |BALTA 2006-4 [lI12] $10,001 0.01% $10,317 SO 0.00% SO $10,317
187 |BALTA 2006-4 [lI3] $9,810 0.01% SlO,lZO SO 0.00% S0 $10,120
188 |BALTA 2006-4 [ll11] $2,059 0.00% $2,124 SO 0.00% SO $2,124
189 |BALTA 2006-4 [l12] $6,361 0.00% $6,562 SO 0.00% S0 $6,562
190 |BALTA 2006-4 [l113] $7,268 0.01% $7,498 SO 0.00% SO $7,498
191 |BALTA 2006-5 [1] $16,69O 0.01% $17,218 SO 0.00% S0 $17,218
192 |BALTA 2006-5 [2] $4,971 0.00% $5,128 SO 0.00% SO $5,128
193 |BALTA 2006-8 [l] $32,153 0.03% S33,17O SO 0.00% S0 $33,170
194 |BALTA 2006-8 [lI] $20,747 0.02% $21,403 SO 0.00% SO $21,403
195 |BALTA 2006-8 [lll] $4,038 0.00% $4,166 SO 0.00% S0 $4,166
196 |BAYV 2003-AA [1D] $39 0.00% S40 SO 0.00% SO S40
197 |BAYV 2003-AA [1IN] $659 0.00% $680 SO 0.00% S0 $680
198 |BAYV 2003-AA [2] $104 0.00% $108 SO 0.00% SO $108
199 |BAYV 2004-A [1] $1,496 0.00% $1,544 SO 0.00% S0 $1,544
200 |BAYV 2004-A [2] $873 0.00% $901 SO 0.00% SO $901
201 |BAYV 2004-C [1A] S0 0.00% S0 $1,160 0.00% $1,151 $1,151
202 [BAYV 2004-C [1F] SO 0.00% SO $935 0.00% $928 $928
203 |BAYV 2004-C [1LONG_ARM] S0 0.00% S0 $98 0.00% $S97 $97
204 [BAYV 2004-D [A] SO 0.00% SO $1,827 0.00% $1,813 $1,813
205 |BAYV 2004-D [F] S0 0.00% S0 $1,554 0.00% $1,542 $1,542
206 [BAYV 2005-B [1] SO 0.00% SO $833 0.00% $827 $827
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207 |BAYV 2005-B [2A] S0 0.00% o) $1,088 0.00% $1,080 $1,080
208 [BAYV 2005-B [2F] SO 0.00% $0 $194 0.00% $192 $192
209 |BAYV 2006-B [1] $1,758 0.00% $1,814 SO 0.00% S0 $1,814
210 [BAYV 2006-B [2] S4,072 0.00% $4,200 $0 0.00% SO $4,200
211 |BAYV 2006-D [1A] S112 0.00% S116 SO 0.00% S0 S116
212 [BAYV 2006-D [1F] S751 0.00% $775 $0 0.00% SO $775
213 |BAYV 2006-D [2A] $1,105 0.00% $1,140 SO 0.00% S0 $1,140
214 [BAYV 2006-D [2F] SlO7 0.00% $110 $0 0.00% SO $110
215 |BAYV 2007-A [1] $4,424 0.00% $4,564 SO 0.00% S0 $4,564
216 |BAYV 2007-A [2] $4,757 0.00% $4,908 SO 0.00% o) $4,908
217 |BAYV 2007-B [1] $9,964 0.01% $10,279 SO 0.00% S0 $10,279
218 [BAYV 2007-B [2] 513,739 0.01% 514,174 SO 0.00% SO $14,174
219 |BSABS 2001-2 [1] $118 0.00% $121 SO 0.00% S0 $121
220 |BSABS 2001-2 [2] S55 0.00% S57 SO 0.00% SO S57
221 |BSABS 2001-2 [3] $22 0.00% $22 SO 0.00% S0 $22
222 |BSABS 2003-AC3 [Total] S177 0.00% $183 SO 0.00% SO $183
223 |BSABS 2003-AC4 [Total] S61 0.00% $63 SO 0.00% S0 $63
224 |BSABS 2004-AC1 [Total] $3,021 0.00% $3,117 SO 0.00% SO $3,117
225 |BSABS 2004-AC2 [1] $38 0.00% $40 SO 0.00% S0 $40
226 |BSABS 2004-AC2 [2] $20 0.00% s21 SO 0.00% SO s21
227 |BSABS 2004-AC7 [Total] $12,312 0.01% S12,701 $0 0.00% $0 $12,701
228 |BSABS 2004-BO1 [1F] $218,097 0.17% $224,993 SO 0.00% SO $224,993
229 |BSABS 2004-BO1 [1S] $90,871 0.07% $93,744 SO 0.00% S0 $93,744
230 [BSABS 2004-BO1 [2F] $136,469 0.11% $140,784 SO 0.00% SO $140,784
231 |BSABS 2005-AC3 [1] S11 0.00% S12 SO 0.00% S0 $12
232 |BSABS 2005-AC3 [2] S13 0.00% S13 SO 0.00% SO S13
233 |BSABS 2005-AC5 [1] S2 0.00% S2 SO 0.00% S0 S2
234 |BSABS 2005-AC5 [2] S1 0.00% S1 SO 0.00% SO S1
235 |BSABS 2005-AC7 [Total] $222 0.00% $229 SO 0.00% S0 $229
236 |BSABS 2006-SD2 [Total] $98 0.00% $101 SO 0.00% SO $101
237 |BSABS 2007-SD2 [2NEG] $88 0.00% $91 SO 0.00% S0 $91
238 |BSABS 2007-SD2 [2NO_NEG] $198 0.00% $204 SO 0.00% SO $204
239 |BSABS 2007-SD2 [I] $165 0.00% $170 SO 0.00% S0 $170
240 |BSABS 2007-SD3 [A] $25,612 0.02% $26,422 SO 0.00% SO $26,422
241 |BSABS 2007-SD3 [F] $17,035 0.01% $17,574 SO 0.00% S0 $17,574
242 |[BSARM 2001-4 [1] $1,211 0.00% $1,250 SO 0.00% SO $1,250
243 |[BSARM 2001-4 [2] $263 0.00% $271 SO 0.00% S0 $271
244 [BSARM 2002-11 [I1] $236 0.00% S244 SO 0.00% SO S244
245 |[BSARM 2002-11 [I2] $304 0.00% $314 SO 0.00% S0 $314
246 [BSARM 2002-11 [I3] S23 0.00% S24 SO 0.00% SO S24
247 |BSARM 2002-11 [I4] $29 0.00% $30 SO 0.00% S0 $30
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248 [BSARM 2002-11 [lI1] S72 0.00% $75 $0 0.00% $O $75
249 [BSARM 2002-11 [lI2] $120 0.00% $124 S0 0.00% S0 $124
250 [BSARM 2003-1 [1] $100 0.00% $104 SO 0.00% SO $104
251 [BSARM 2003-1 [2] S47 0.00% $49 SO 0.00% S0 $49
252 [BSARM 2003-1 ([3] $80 0.00% $82 SO 0.00% SO $82
253 [BSARM 2003-1 [4] S11 0.00% S11 SO 0.00% S0 S11
254 |BSARM 2003-1 [5] $70 0.00% $72 SO 0.00% o) $72
255 |[BSARM 2003-1 [6] $107 0.00% $110 SO 0.00% S0 $110
256 [BSARM 2003-1 [7] $31 0.00% $32 SO 0.00% SO $32
257 |[BSARM 2003-1 [8] S11 0.00% S11 SO 0.00% S0 S11
258 [BSARM 2003-3 [1] $50 0.00% $52 SO 0.00% SO $52
259 [BSARM 2003-3 [2] $346 0.00% $357 SO 0.00% S0 $357
260 [BSARM 2003-3 [3] $682 0.00% $704 SO 0.00% SO S704
261 |[BSARM 2003-3 [4] $122 0.00% $125 SO 0.00% S0 $125
262 |[BSARM 2003-4 [1] S24 0.00% $25 SO 0.00% SO $25
263 |[BSARM 2003-4 [2] $120 0.00% $124 SO 0.00% S0 $124
264 [BSARM 2003-4 [3] $123 0.00% S127 SO 0.00% SO S127
265 |BSARM 2003-5 [I-1] $81 0.00% $83 SO 0.00% S0 $83
266 [BSARM 2003-5 [I-2] $108 0.00% S111 SO 0.00% SO S111
267 |BSARM 2003-5 [I-3] $S60 0.00% $62 SO 0.00% S0 $62
268 |[BSARM 2003-5 [lI] $215 0.00% $222 SO 0.00% SO $222
269 |BSARM 2003-6 [I-1] $59 0.00% S61 SO 0.00% S0 sS61
270 [BSARM 2003-6 [I-2] $107 0.00% S$110 SO 0.00% SO S$110
271 |BSARM 2003-6 [I-3] $25 0.00% $26 $0 0.00% $0 $26
272 |BSARM 2003-6 [lI] S99 0.00% $102 SO 0.00% SO $102
273 |[BSARM 2003-7 [1] $20 0.00% s21 SO 0.00% S0 s21
274 |[BSARM 2003-7 [2] S71 0.00% S73 SO 0.00% SO S73
275 |[BSARM 2003-7 [3] $26 0.00% $27 SO 0.00% S0 $27
276 |[BSARM 2003-7 [4] S161 0.00% $166 SO 0.00% SO $166
277 |BSARM 2003-7 [5] $31 0.00% $31 SO 0.00% S0 $31
278 |[BSARM 2003-7 [6] $156 0.00% S161 SO 0.00% SO $161
279 |[BSARM 2003-7 [7] sS27 0.00% $28 SO 0.00% S0 $28
280 [BSARM 2003-7 [8] S22 0.00% $23 SO 0.00% SO sS23
281 |[BSARM 2003-7 [9] $113 0.00% S117 SO 0.00% S0 S$117
282 [BSARM 2004-1 [I-1] S24 0.00% $25 SO 0.00% SO $25
283 |BSARM 2004-1 [I-2] $45 0.00% S46 SO 0.00% S0 S46
284 [BSARM 2004-1 [I-3] S10 0.00% $10 SO 0.00% SO $10
285 |BSARM 2004-1 [I-4] ) 0.00% ) SO 0.00% S0 )
286 |[BSARM 2004-1 [I-5] S17 0.00% S17 S0 0.00% SO S17
287 |BSARM 2004-1 [I-6] S5 0.00% S6 SO 0.00% S0 S6
288 [BSARM 2004-1 [I-7] S9 0.00% $10 S0 0.00% SO $10
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289 |[BSARM 2004-1 [lI-1] $33 0.00% $34 S0 0.00% S0 $34
290 [BSARM 2004-1 [lI-2] $3 0.00% $3 $0 0.00% $O $3
291 |[BSARM 2004-1 [lI-3] S3 0.00% S3 SO 0.00% S0 S3
292 [BSARM 2004-10 [I1] $2,551 0.00% $2,631 SO 0.00% o) $2,631
293 |[BSARM 2004-10 [I2] $4,518 0.00% $4,660 SO 0.00% S0 $4,660
294 [BSARM 2004-10 [I3] 51,417 0.00% $1,462 $0 0.00% SO $1,462
295 |[BSARM 2004-10 [I4] $1,952 0.00% $2,014 SO 0.00% S0 $2,014
296 [BSARM 2004-10 [I5] $2,097 0.00% $2,163 SO 0.00% SO $2,163
297 [BSARM 2004-10 [lI1] $2,598 0.00% $2,680 SO 0.00% S0 $2,680
298 [BSARM 2004-10 [lI2] $779 0.00% $804 SO 0.00% o) $804
299 [BSARM 2004-10 [lI3] $1,799 0.00% $1,856 SO 0.00% S0 $1,856
300 [BSARM 2004-10 [llI1] $903 0.00% $931 SO 0.00% SO $931
301 |[BSARM 2004-10 [l112] 51,427 0.00% $1,472 SO 0.00% S0 $1,472
302 [BSARM 2004-12 [1] $10,077 0.01% $10,396 SO 0.00% SO $10,396
303 |[BSARM 2004-12 [2] $25,736 0.02% $26,550 SO 0.00% S0 $26,550
304 [BSARM 2004-12 [3] $2,615 0.00% $2,698 SO 0.00% SO $2,698
305 |[BSARM 2004-12 [4] $1,968 0.00% $2,030 SO 0.00% S0 $2,030
306 [BSARM 2004-5 [1] $3,138 0.00% $3,237 SO 0.00% SO $3,237
307 |[BSARM 2004-5 [2] $14,054 0.01% $14,499 SO 0.00% S0 $14,499
308 [BSARM 2004-5 [3] $1,654 0.00% $1,706 SO 0.00% SO $1,706
309 [BSARM 2004-5 [4] $1,116 0.00% $1,151 SO 0.00% S0 $1,151
310 [BSARM 2004-9 [1] $2,116 0.00% $2,183 SO 0.00% SO $2,183
311 [BSARM 2004-9 [2] $5,679 0.00% $5,859 SO 0.00% S0 $5,859
312 [BSARM 2004-9 [3] $1,496 0.00% $1,543 SO 0.00% SO $1,543
313 [BSARM 2004-9 [4] $499 0.00% $514 SO 0.00% S0 $514
314 [BSARM 2004-9 [5] $7,013 0.01% $7,235 SO 0.00% SO $7,235
315 |[BSARM 2004-9 [6] $907 0.00% $936 SO 0.00% S0 $936
316 |[BSARM 2004-9 [7] $3,384 0.00% $3,491 SO 0.00% SO $3,491
317 |BSARM 2005-11 [1] $1,484 0.00% $1,531 SO 0.00% S0 $1,531
318 [BSARM 2005-11 [2] $4,361 0.00% $4,498 SO 0.00% SO $4,498
319 |[BSARM 2005-11 [3] $3,122 0.00% $3,221 SO 0.00% S0 $3,221
320 [BSARM 2005-11 [4] $4,125 0.00% $4,255 SO 0.00% SO $4,255
321 |[BSARM 2005-11 [5] $5,476 0.00% $5,649 SO 0.00% S0 $5,649
322 [BSARM 2005-12 [I-1] $2,846 0.00% $2,936 $2,846 0.00% $2,826 $5,762
323 |[BSARM 2005-12 [I-2] $6,221 0.00% $6,417 $6,221 0.00% $6,176 $12,593
324 [BSARM 2005-12 [I-3] $2,542 0.00% $2,622 $2,542 0.00% $2,523 $5,145
325 |[BSARM 2005-12 [lI-1] $531 0.00% $548 $531 0.00% $528 $1,076
326 |[BSARM 2005-12 [lI-2] $1,249 0.00% $1,288 $1,249 0.00% $1,240 $2,528
327 |BSARM 2005-12 [II-3] $2,497 0.00% $2,576 $2,497 0.00% $2,479 $5,055
328 |[BSARM 2005-12 [lI-4] $374 0.00% $386 $374 0.00% $371 S757
329 [BSARM 2005-12 [II-5] $623 0.00% $643 $623 0.00% $619 $1,261
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332

333

334

335

336

337

338

339

340

341

342

343

344

345

346

347

348

349

350

351

352

353

354

355

356

357

358

359

360

361

362

363

364

365

366

367

368

369

370

A J
BSARM 2006-2 [1] $38
BSARM 2006-2 [2] $411
BSARM 2006-2 [3] $145
BSARM 2006-2 [4] $203
BSSLT 2007-1 [1] $54
BSSLT 2007-1 [2] $72
BSSLT 2007-1 [3] $56
BSSLT 2007-SV1A [Totall $520,055
CARR 2006-RFC1 [A_2YR] S0
CARR 2006-RFC1 [A_3YR] $0
CARR 2006-RFC1 [F] S0
CARR 2007-RFC1 [1A_1] $0
CARR 2007-RFC1 [1A 2] S0
CARR 2007-RFC1 [2F] $0
CMLTI 2004-2 [1] $40
CMLTI 2004-2 [2] $11
CMLTI 2004-HYB4 [1] $1,156
CMLTI 2004-HYB4 [2] $560
CMLTI 2004-HYB4 (3] $2,507
CMLTI 2004-HYB4 [4] $2,211
CMLTI 2005-1 [I] $2,721
CMLTI 2005-1 [lI-1] $3,022
CMLTI 2005-1 [II-2] $2,292
CMLTI 2005-1 [ll] $2,749
CMLTI 2005-2 [I1] S0
CMLTI 2005-2 [I2] $2
CMLTI 2005-2 [I3] s1
CMLTI 2005-2 [14] $2
CMLTI 2005-2 [I5] $1
CMLTI 2005-2 [l11] $0
CMLTI 2005-2 [l12] $0
CMLTI 2005-3 [I] $1,290
CMLTI 2005-3 [II-1] $927
CMLTI 2005-3 [II-2] $6,077
CMLTI 2005-3 [II-3] $1,260
CMLTI 2005-3 [II-4] $3,316
CMLTI 2005-3 [llI] $1,335
CMLTI 2005-5 [I-1] $2,010
CMLTI 2005-5 [I-2] $8,058
CMLTI 2005-5 [I-3] $2,796

CMLTI 2005-5 [I-4] $8,461

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.41%
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%
0.01%
0.00%
0.01%

$40
$424
$150
$209
$55
$75
$58

$536,498

S0

S0

SO

S0

SO

S0

S41
S12
$1,193
$578
$2,586
$2,281
$2,807
$3,117
$2,364
$2,836
S0

S2

S1

S2

S1

S0

S0
$1,330
$956
$6,269
$1,300
$3,421
$1,377
$2,074
$8,313
$2,885
$8,729

.so

S0
S0
S0
S0
S0
S0

$166,293
$2,599,373
$417,147
$507,638
$3,222,542
$751,117
$1,045,880

S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.03%
0.49%
0.08%
0.10%
0.61%
0.14%
0.20%
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%

S0
S0
$0
S0
$0
S0
$0

$165,088
$2,580,534
$414,124
$503,959
$3,199,188
$745,673
$1,038,301

S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

$40
$424
$150
$209
$55
$75
S58

$701,585
$2,580,534
$414,124
$503,959
$3,199,188
$745,673
$1,038,301

$41
S12
$1,193
$578
$2,586
$2,281
$2,807
$3,117
$2,364
$2,836
SO

S2

S1

S2

S1

S0

SO
$1,330
$956
$6,269
$1,300
$3,421
$1,377
$2,074
$8,313
$2,885
$8,729
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371 |CMLTI 2005-5 [I-5] $1,674 0.00% $1,727 S0 0.00% S0 $1,727
372 |CMLTI 2005-5 [lI-1] $22,737 0.02% $23,456 S0 0.00% $0 $23,456
373 |CMLTI 2005-5 [lI-2] $2,690 0.00% $2,775 $0 0.00% S0 $2,775
374 |CMLTI 2005-5 [lI-3] $5,718 0.00% $5,899 $0 0.00% S0 $5,899
375 |CMLTI 2005-5 [llI-1] $12,904 0.01% $13,312 $0 0.00% S0 $13,312
376 |CMLTI 2005-5 [llI-2] $5,657 0.00% $5,836 $0 0.00% S0 $5,836
377 |CMLTI 2005-5 [l1I-3] $14,286 0.01% $14,737 $0 0.00% S0 $14,737
378 |CMLTI 2005-5 [llI-4] $7,750 0.01% $7,995 S0 0.00% S0 $7,995
379 |CMLTI 2005-5 [llI-5] $7,397 0.01% $7,631 $0 0.00% S0 $7,631
380 |CMLTI 2005-8 [I-1] $296 0.00% $305 $0 0.00% S0 $305
381 |CMLTI 2005-8 [I-2] $213 0.00% $219 $0 0.00% S0 $219
382 [CMLTI 2005-8 [I-3] $500 0.00% $516 S0 0.00% $0 $516
383 |CMLTI 2005-8 [I-4] $1,324 0.00% $1,366 $0 0.00% $0 $1,366
384 |CMLTI 2005-8 [lI] $1,178 0.00% $1,215 S0 0.00% $0 $1,215
385 |CMLTI 2005-8 [llI] $416 0.00% $429 $0 0.00% $0 $429
386 [CMLTI 2005-SHL1 [1A] $2,802 0.00% $2,890 S0 0.00% $0 $2,890
387 |CMLTI 2005-SHL1 [1F] $4,329 0.00% $4,466 $0 0.00% $0 $4,466
388 |CMLTI 2005-SHL1 [2] $244 0.00% $251 S0 0.00% $0 $251
389 |CMLTI 2006-4 [1] $8 0.00% $8 $0 0.00% $0 S8
390 [CMLTI 2006-4 [2] $32 0.00% $34 S0 0.00% S0 $34
391 |CMLTI 2006-AR3 [1-1] $137 0.00% $141 $0 0.00% $0 $141
392 [CMLTI 2006-AR3 [1-2] $433 0.00% $446 S0 0.00% S0 $446
393 |CMLTI 2006-AR3 [2-1] $45 0.00% $47 $0 0.00% $0 $47
394 [CMLTI 2006-AR3 [2-2] $26 0.00% $27 S0 0.00% $0 $27
395 |CMLTI 2006-AR3 [2-3] $135 0.00% $139 $0 0.00% $0 $139
396 [CMLTI 2006-AR3 [2-4] $90 0.00% $92 S0 0.00% $0 $92
397 |CMLTI 2007-AMC2 [1A_GE3¢ $38,996 0.03% $40,229 $38,996 0.01% $38,713 $78,942
398 [CMLTI 2007-AMC2 [1A_LE24 $64,005 0.05% $66,029 $64,005 0.01% $63,542 $129,571
399 |CMLTI 2007-AMC2 [1F] $51,512 0.04% $53,141 $51,512 0.01% $51,138 $104,279
400 |CMLTI 2007-AMC2 [2A_GE3¢ $8,608 0.01% $8,880 $8,608 0.00% $8,545 $17,425
401 |CMLTI 2007-AMC2 [2A_LE24 $13,616 0.01% $14,047 $13,616 0.00% $13,517 $27,564
402 |CMLTI 2007-AMC2 [2F] $14,597 0.01% $15,058 $14,597 0.00% $14,491 $29,549
403 |CMLTI 2007-AMC2 [3A_GE3¢ $37,093 0.03% $38,265 $37,093 0.01% $36,824 $75,089
404 |CMLTI 2007-AMC2 [3A_LE24 $117,616 0.09% $121,335 $117,616 0.02% $116,764 $238,099
405 |CMLTI 2007-AMC2  [3F] $60,887 0.05% $62,812 $60,887 0.01% $60,446 $123,258
406 |CMLTI 2007-AR1 [A] $70 0.00% $73 S0 0.00% $0 $73
407 |CMLTI 2007-AR1 [F] $1 0.00% $1 $0 0.00% $0 $1
408 |CMLTI 2007-SHL1 [A] $14,663 0.01% $15,126 $0 0.00% $0 $15,126
409 |CMLTI 2007-SHL1 [F] $6,915 0.01% $7,133 $0 0.00% $0 $7,133
410 |CSFB 2002-34 [FOUR] $678 0.00% $699 $593 0.00% $588 $1,288
411 |CSFB 2002-34 [ONE] $6,315 0.00% $6,514 $560 0.00% $556 $7,071
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412 |CSFB 2002-34 [THREE] $1,387 0.00% $1,431 $1,035 0.00% $1,028 $2,459
413 |CSFB 2002-34 [TWO] $925 0.00% $954 $516 0.00% $512 $1,466
414 |CSFB 2002-AR33 [FIVE] $1,796 0.00% $1,852 $45 0.00% $45 $1,897
415 |CSFB 2002-AR33 [FOUR] $147 0.00% $152 S13 0.00% S13 $165
416 |CSFB 2002-AR33 [ONE] $215 0.00% $222 $28 0.00% S27 $249
417 |CSFB 2002-AR33 [THREE] $1,863 0.00% $1,922 $141 0.00% $140 $2,062
418 |CSFB 2002-AR33 [TWO] $111 0.00% $114 $34 0.00% $34 $149
419 |CSFB 2003-23 [EIGHT] $233 0.00% $240 $233 0.00% $231 $471
420 |CSFB 2003-23 [FIVE] $704 0.00% $727 $704 0.00% $699 $1,426
421 |CSFB 2003-23 [FOUR] $428 0.00% $441 $428 0.00% $425 $866
422 |csFB 2003-23 [ONE] $1,648 0.00% $1,700 $1,648 0.00% $1,636 $3,337
423 |CSFB 2003-23 [SEVEN] $179 0.00% $185 $179 0.00% $178 $363
424 |CSFB 2003-23 [SIX] $546 0.00% $563 $546 0.00% $542 $1,105
425 |CSFB 2003-23 [THREE] $1,437 0.00% $1,482 $1,437 0.00% $1,427 $2,909
426 |CSFB 2003-23 [TWO] $778 0.00% $802 $778 0.00% $772 $1,575
427 |csFB 2005-10 [1] $3,525 0.00% $3,637 $0 0.00% $0 $3,637
428 |CcSFB 2005-10 [10] $30,002 0.02% $30,951 $0 0.00% $0 $30,951
429 |cSFB 2005-10 [11] $2,926 0.00% $3,019 $0 0.00% $0 $3,019
430 |CSFB 2005-10 [12] $1,713 0.00% $1,768 $0 0.00% $0 $1,768
431 |CSFB 2005-10 [2] $4,232 0.00% $4,366 SO 0.00% SO $4,366
432 |csFB 2005-10 [3] $22,082 0.02% $22,780 $0 0.00% $0 $22,780
433 |CSFB 2005-10 [4] $18,524 0.01% $19,110 SO 0.00% S0 $19,110
434 |CSFB 2005-10 [5] $31,562 0.02% $32,560 $0 0.00% $0 $32,560
435 |CSFB 2005-10 [6] $18,302 0.01% $18,881 SO 0.00% S0 $18,881
436 |CSFB 2005-10 [7] $301 0.00% $310 $0 0.00% $0 $310
437 |CSFB 2005-10 [8] $6,489 0.01% $6,694 SO 0.00% SO $6,694
438 |cSFB 2005-10 [9] $7,074 0.01% $7,298 $0 0.00% $0 $7,298
439 |CSFB 2005-11 [1] $7,206 0.01% $7,433 SO 0.00% S0 $7,433
440 |CSFB 2005-11 [2] $8,423 0.01% $8,690 SO 0.00% SO $8,690
441 |CSFB 2005-11 [3] $5,513 0.00% $5,687 S0 0.00% SO $5,687
442 |CSFB 2005-11 [4] $10,557 0.01% $10,891 SO 0.00% SO $10,891
443 |CSFB 2005-11 [5] $2,441 0.00% $2,518 SO 0.00% S0 $2,518
444 |CSFB 2005-11 [6] $4,339 0.00% S4,476 SO 0.00% SO $4,476
445 |CSFB 2005-11 [7] $9,096 0.01% $9,384 S0 0.00% SO $9,384
446 |CSFB 2005-11 [8] $5,031 0.00% $5,190 SO 0.00% SO $5,190
447 |CSFB 2005-12 [1] $14,785 0.01% $15,252 SO 0.00% S0 $15,252
448 |CSFB 2005-12 [2] $19,308 0.02% $19,918 SO 0.00% SO $19,918
449 |CSFB 2005-12 [3] $34,040 0.03% $35,116 S0 0.00% S0 $35,116
450 |CSFB 2005-12 [4] $48,044 0.04% $49,563 SO 0.00% SO $49,563
451 |CSFB 2005-12 [5] $15,803 0.01% $16,303 S0 0.00% SO $16,303
452 |CSFB 2005-12 [6] $21,845 0.02% $22,535 SO 0.00% SO $22,535
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453 |CSFB 2005-12 [7] $27,477 0.02% $28,346 S0 0.00% S0 $28,346
454 |CSFB 2005-12 [8] $3,276 0.00% $3,380 SO 0.00% SO $3,380
455 |CSFB 2005-3 [1] $18,122 0.01% $18,695 SO 0.00% S0 $18,695
456 |CSFB 2005-3 [2] $11,498 0.01% $11,861 SO 0.00% o) $11,861
457 |CSFB 2005-3 [3] $40,405 0.03% $41,683 SO 0.00% S0 $41,683
458 |CSFB 2005-3 [4] $1,543 0.00% $1,592 SO 0.00% SO $1,592
459 |CSFB 2005-3 [5] $4,818 0.00% $4,971 SO 0.00% S0 $4,971
460 |CSFB 2005-3 [6] $14,199 0.01% $14,648 SO 0.00% SO $14,648
461 |CSFB 2005-3 [7] $8,388 0.01% $8,654 SO 0.00% S0 $8,654
462 |CSFB 2005-4 [1] $10,937 0.01% $11,283 SO 0.00% o) $11,283
463 |CSFB 2005-4 [2] $35,265 0.03% $36,380 SO 0.00% S0 $36,380
464 |CSFB 2005-4 [3] $21,570 0.02% $22,252 SO 0.00% SO $22,252
465 |CSFB 2005-5 [1] $1,055 0.00% $1,089 SO 0.00% S0 $1,089
466 |CSFB 2005-5 [2] $5,034 0.00% $5,193 SO 0.00% SO $5,193
467 |CSFB 2005-5 [3] $3,319 0.00% $3,424 SO 0.00% S0 $3,424
468 |CSFB 2005-5 [4] $2,909 0.00% $3,001 SO 0.00% SO $3,001
469 |CSFB 2005-5 [5] $685 0.00% $707 SO 0.00% S0 $707
470 |CSFB 2005-5 [6] $1,265 0.00% $1,305 SO 0.00% SO $1,305
471 |CSFB 2005-5 [7] $1,736 0.00% $1,791 SO 0.00% S0 $1,791
472 |CSFB 2005-6 [1] $44,807 0.03% $46,224 SO 0.00% SO $46,224
473 |CSFB 2005-6 [2] $1,728 0.00% $1,783 SO 0.00% S0 $1,783
474 |CSFB 2005-6 [3] $1,990 0.00% $2,053 SO 0.00% SO $2,053
475 |CSFB 2005-6 [4] $2,63O 0.00% $2,713 SO 0.00% S0 $2,713
476 |CSFB 2005-6 [5] $19,540 0.02% $20,158 SO 0.00% SO $20,158
477 |CSFB 2005-6 [6] $13,650 0.01% $14,081 SO 0.00% S0 $14,081
478 |CSFB 2005-6 [7] $13,088 0.01% $13,501 SO 0.00% SO $13,501
479 |CSFB 2005-6 [8] $2,552 0.00% $2,633 SO 0.00% S0 $2,633
480 |CSFB 2005-6 [9] $4,317 0.00% $4,453 SO 0.00% SO $4,453
481 |CSFB 2005-8 [1] $20,841 0.02% $21,500 SO 0.00% S0 $21,500
482 |CSFB 2005-8 [2] $12,093 0.01% $12,475 SO 0.00% SO $12,475
483 |CSFB 2005-8 [3] $17,835 0.01% $18,399 SO 0.00% S0 $18,399
484 |CSFB 2005-8 [4] $8,521 0.01% $8,79O SO 0.00% SO $8,790
485 |CSFB 2005-8 [5] $20,219 0.02% $20,858 SO 0.00% S0 $20,858
486 |CSFB 2005-8 [6] $1,019 0.00% $1,051 SO 0.00% SO $1,051
487 |CSFB 2005-8 [7] $23,738 0.02% $24,488 SO 0.00% S0 $24,488
488 |CSFB 2005-8 [8] $20,518 0.02% $21,166 SO 0.00% SO $21,166
489 |CSFB 2005-8 [9] $17,393 0.01% $17,943 SO 0.00% S0 $17,943
490 |CSFB 2005-9 [1] $12,961 0.01% $13,370 SO 0.00% SO $13,37O
491 |CSFB 2005-9 [2] $9,325 0.01% $9,620 SO 0.00% S0 $9,620
492 |CSFB 2005-9 [3] $18,971 0.01% $19,571 SO 0.00% SO $19,571
493 |CSFB 2005-9 [4] $10,884 0.01% $11,228 SO 0.00% S0 $11,228
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494 |CSFB 2005-9 [5] $30,327 0.02% $31,286 SO 0.00% SO $31,286
495 |CSMC 2006-1 [1] $1,448 0.00% $1,494 S0 0.00% S0 $1,494
496 |CSMC 2006-1 [2] $648 0.00% $668 SO 0.00% SO $668
497 |CSMC 2006-1 [3] $518 0.00% $534 SO 0.00% S0 $534
498 |CSMC 2006-1 [4] $305 0.00% $315 SO 0.00% SO $315
499 |CSMC 2006-1 [5] $1,312 0.00% $1,354 SO 0.00% S0 $1,354
500 [CSMC 2006-8 [1] $35,699 0.03% $36,828 SO 0.00% o) $36,828
501 |[CSMC 2006-8 [2] $1,486 0.00% $1,533 SO 0.00% S0 $1,533
502 [CSMC 2006-9 [1] $1,238 0.00% $1,277 SO 0.00% SO $1,277
503 |[CSMC 2006-9 [2A] $840 0.00% $867 SO 0.00% S0 $867
504 [CSMC 2006-9 [2B] $750 0.00% S774 SO 0.00% SO S$774
505 |CSMC 2007-6 [Total] 516,622 0.01% $17,148 SO 0.00% S0 $17,148
506 [CSMC 2007-7 [1] $2,088 0.00% $2,154 SO 0.00% SO $2,154
507 |CSMC 2007-7 [2] $708 0.00% $730 SO 0.00% S0 $730
508 [CSMC 2007-7 [3] S124 0.00% $128 SO 0.00% SO $128
509 |DBALT 2003-2XS [Total] $29,435 0.02% $30,366 SO 0.00% S0 $30,366
510 [DBALT 2003-4XS [Total] SO 0.00% SO SO 0.00% SO SO
511 |DBALT 2005-3 [1] $80 0.00% $83 SO 0.00% S0 $83
512 |DBALT 2005-3 [2] S77 0.00% $80 SO 0.00% SO $S80
513 |DBALT 2005-3 [3] S57 0.00% $59 SO 0.00% S0 $59
514 |DBALT 2005-3 [4] $1,012 0.00% $1,044 SO 0.00% SO $1,044
515 |DBALT 2005-3 [5] $121 0.00% S124 SO 0.00% S0 $124
516 |DBALT 2005-4 [Total] $30,202 0.02% $31,157 SO 0.00% SO $31,157
517 |DBALT 2005-5 [1] 539,251 0.03% S40,492 SO 0.00% S0 $40,492
518 [DBALT 2005-5 [2] $31,333 0.02% $32,324 SO 0.00% SO $32,324
519 |DBALT 2005-6 [1] $40,028 0.03% $41,294 SO 0.00% S0 $41,294
520 [DBALT 2005-6 [2] $52,056 0.04% $53,702 SO 0.00% SO $53,702
521 |DBALT 2005-AR1 [1] 528,151 0.02% 529,041 $0 0.00% $0 $29,041
522 [DBALT 2005-AR1 [2] $9,306 0.01% $9,601 SO 0.00% SO $9,601
523 |DBALT 2005-AR2 [1] $7,615 0.01% $7,856 $4,793 0.00% $4,759 $12,614
524 [DBALT 2005-AR2 [2] $3,736 0.00% $3,854 $2,351 0.00% $2,334 $6,188
525 |DBALT 2005-AR2 [3] $3,508 0.00% $3,619 $2,208 0.00% $2,192 $5,810
526 |DBALT 2005-AR2 [4] $7,236 0.01% $7,465 $4,555 0.00% $4,522 $11,987
527 |DBALT 2005-AR2 [5] $5,325 0.00% $5,493 $3,352 0.00% $3,328 $8,821
528 [DBALT 2005-AR2 [6] $2,693 0.00% $2,778 $1,695 0.00% $1,683 $4,461
529 |DBALT 2005-AR2 [7] $2,237 0.00% $2,308 $1,408 0.00% $1,398 $3,705
530 [DBALT 2006-AB1 [Total] SO 0.00% SO SO 0.00% SO SO
531 |DBALT 2006-AB2 [Total] $14,436 0.01% $14,892 SO 0.00% S0 $14,892
532 |DBALT 2006-AB3 [Total] SO 0.00% SO SO 0.00% SO SO
533 |DBALT 2006-AB4 [Total] S0 0.00% S0 SO 0.00% S0 S0
534 [DBALT 2006-AF1 [A] $121,412 0.09% $125,250 SO 0.00% SO $125,250
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535 |DBALT 2006-AF1 [F] $38,435 0.03% $39,650 S0 0.00% S0 $39,650
536 |DBALT 2006-AR1 [1] $60,258 0.05% $62,164 S0 0.00% S0 $62,164
537 |DBALT 2006-AR1 [2] $6,859 0.01% $7,076 $0 0.00% S0 $7,076
538 |DBALT 2006-AR1 [3] $19,379 0.02% $19,992 $0 0.00% $0 $19,992
539 |DBALT 2006-AR1 [4] $9,689 0.01% $9,995 $0 0.00% S0 $9,995
540 |DBALT 2006-AR1 [5] $3,762 0.00% $3,881 S0 0.00% S0 $3,881
541 |DBALT 2006-AR2 [Total] $104,986 0.08% $108,306 $0 0.00% S0 $108,306
542 |DBALT 2006-AR3 [Total] $488,221 0.38% $503,658 $0 0.00% S0 $503,658
543 |DBALT 2006-AR4 [Total] $112 0.00% $116 $36 0.00% $36 $151
544 |DBALT 2006-AR5 [I] $412,396 0.32% $425,435 $0 0.00% $0 $425,435
545 |DBALT 2006-AR5 [II1] $9,212 0.01% $9,504 $0 0.00% S0 $9,504
546 |DBALT 2006-AR5 [I12] $11,191 0.01% $11,545 S0 0.00% $0 $11,545
547 |DBALT 2006-AR5 [I13] $17,920 0.01% $18,487 $0 0.00% $0 $18,487
548 |DBALT 2006-AR6 [Total] $587,334 0.46% $605,904 S0 0.00% $0 $605,904
549 |DBALT 2006-0OA1 [Total] $25,097 0.02% $25,891 $0 0.00% $0 $25,891
550 |DBALT 2007-1 [IA] $199,687 0.16% $206,001 S0 0.00% $0 $206,001
551 |DBALT 2007-1 [IF] $203,903 0.16% $210,350 $0 0.00% $0 $210,350
552 |DBALT 2007-1 [lIA] $23,365 0.02% $24,104 S0 0.00% $0 $24,104
553 |DBALT 2007-1 [lIF] $16,469 0.01% $16,990 $0 0.00% $0 $16,990
554 [DBALT 2007-2 [1A] $10,593 0.01% $10,928 $0 0.00% $0 $10,928
555 |DBALT 2007-2 [1F] $3,446 0.00% $3,555 $0 0.00% S0 $3,555
556 [DBALT 2007-2 [2A] $9,770 0.01% $10,078 $0 0.00% $0 $10,078
557 |DBALT 2007-2 [2F] $8,907 0.01% $9,189 $0 0.00% $0 $9,189
558 [DBALT 2007-3 [1] $118,392 0.09% $122,135 $0 0.00% $0 $122,135
559 |DBALT 2007-3 [2] $273,873 0.21% $282,532 $0 0.00% $0 $282,532
560 |DBALT 2007-4 [I] $6,745 0.01% $6,959 $0 0.00% S0 $6,959
561 |DBALT 2007-4 [lI] $6,479 0.01% $6,684 $0 0.00% $0 $6,684
562 |DBALT 2007-AB1 [Total] $12,804 0.01% $13,209 $0 0.00% $0 $13,209
563 |DBALT 2007-AR1 [Total] $2,776 0.00% $2,864 $0 0.00% $0 $2,864
564 [DBALT 2007-AR2 [Total] $87,269 0.07% $90,029 $0 0.00% $0 $90,029
565 |DBALT 2007-AR3 [I] $0 0.00% $0 $0 0.00% S0 S0
566 [DBALT 2007-AR3 [lIA] $189,132 0.15% $195,112 $0 0.00% $0 $195,112
567 |DBALT 2007-AR3 [IIF] $45,574 0.04% $47,015 $0 0.00% $0 $47,015
568 |DBALT 2007-BAR1 [A] $3,683 0.00% $3,799 $0 0.00% $0 $3,799
569 |DBALT 2007-BAR1 [F] $3,265 0.00% $3,368 $0 0.00% S0 $3,368
570 [DBALT 2007-OA1 [Total] $0 0.00% $0 $1,133 0.00% $1,125 $1,125
571 |DBALT 2007-0A2 [Total] $28,338 0.02% $29,234 $0 0.00% $0 $29,234
572 |DBALT 2007-0A3 [1] $35,069 0.03% $36,177 $0 0.00% $0 $36,177
573 |DBALT 2007-0A3 [2] $81,056 0.06% $83,619 $0 0.00% $0 $83,619
574 |DBALT 2007-0A3 [3] $12,839 0.01% $13,245 $0 0.00% $0 $13,245
575 |DBALT 2007-0A3 [4] $54,210 0.04% $55,924 $0 0.00% $0 $55,924
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576 |DBALT 2007-0A4 [1] $113,181 0.09% $116,759 $0 0.00% $0 $116,759
577 |DBALT 2007-0A4 [2] $13,991 0.01% $14,433 S0 0.00% S0 $14,433
578 |DBALT 2007-0A4 [3] 518,371 0.01% $18,952 $0 0.00% SO $18,952
579 |DBALT 2007-OA5 [Total] $142,719 0.11% $147,231 SO 0.00% S0 $147,231
580 [DBALT 2007-RMP1 [A] o) 0.00% o) $26,508 0.00% $26,316 $26,316
581 |DBALT 2007-RMP1 [F] S0 0.00% S0 $78,434 0.01% $77,866 $77,866
582 [DMSI 2004-1 [ONE] $2,654 0.00% $2,738 SO 0.00% o) $2,738
583 |DMSI 2004-1 [THREE] $12,929 0.01% $13,337 SO 0.00% S0 $13,337
584 [DMSI 2004-1 [TWO] $4,830 0.00% $4,983 SO 0.00% SO $4,983
585 |[DMSI 2004-2 [Total] $7,078 0.01% $7,302 SO 0.00% S0 $7,302
586 [DMSI 2004-4 [1] 51,210 0.00% $1,248 $0 0.00% SO $1,248
587 |[DMSI 2004-4 [21] $995 0.00% $1,026 SO 0.00% S0 $1,026
588 [DMSI 2004-4 [22] $875 0.00% $902 SO 0.00% SO $902
589 |DMSI 2004-4 [3] $585 0.00% $603 SO 0.00% S0 $603
590 [DMSI 2004-4 [4] $308 0.00% $317 SO 0.00% SO S$317
591 |[DMSI 2004-4 [5] $319 0.00% $329 SO 0.00% S0 $329
592 [DMSI 2004-4 [6] S146 0.00% $151 SO 0.00% SO $151
593 |[DMSI 2004-4 [71] $229 0.00% $236 SO 0.00% S0 $236
594 [DMSI 2004-4 [72] $639 0.00% $659 SO 0.00% SO $659
595 |[DMSI 2004-5 [Total] 533,125 0.03% 534,173 $33,125 0.01% $32,885 $67,058
596 [FMRMT 2003-A [Total] $160,008 0.12% $165,068 $928 0.00% $921 $165,989
597 |FNBA 2004-AR1 [Total] $34,860 0.03% 535,962 SO 0.00% S0 $35,962
598 [FNR 2002-66 [FIVE] SO 0.00% SO SO 0.00% SO SO
599 |FNR 2002-66 [FOUR] S0 0.00% S0 SO 0.00% S0 S0
600 [FNR 2002-66 [ONE] SO 0.00% SO SO 0.00% SO SO
601 [GMACM 2000-HE2 [1HEL] SO 0.00% SO $0 0.00% $0 $0
602 [GMACM 2000-HE2 [1HELOC] SO 0.00% SO SO 0.00% SO SO
603 |GMACM 2000-HE2 [2HEL] S0 0.00% S0 SO 0.00% S0 S0
604 [GMACM 2000-HE2 [2HELOC] SO 0.00% SO SO 0.00% SO SO
605 | GMACM 2000-HE4 [1HEL] S0 0.00% S0 SO 0.00% S0 S0
606 |GMACM 2000-HE4 [1HELOC] SO 0.00% SO SO 0.00% SO SO
607 |GMACM 2000-HE4 [2HEL] S0 0.00% S0 SO 0.00% S0 S0
608 [GMACM 2000-HE4 [2HELOC] SO 0.00% SO SO 0.00% SO SO
609 |GMACM 2001-HE2 [1AHEL] $21,027 0.02% 521,692 SO 0.00% S0 $21,692
610 |GMACM 2001-HE2 [1AHELO! $40,709 0.03% $41,996 SO 0.00% SO $41,996
611 |GMACM 2001-HE2 [1BHEL] $21,905 0.02% 522,598 SO 0.00% S0 $22,598
612 [GMACM 2001-HE2 [1BHELO( $41,152 0.03% $42,453 SO 0.00% SO $42,453
613 |GMACM 2001-HE2 [2A] $17,433 0.01% $17,984 SO 0.00% S0 $17,984
614 [GMACM 2001-HE2 [2B] $43,161 0.03% $44,526 SO 0.00% SO $44,526
615 |GMACM 2001-HE3 [1] $66,346 0.05% $68,444 SO 0.00% S0 $68,444
616 |GMACM 2001-HE3 [2] $46,189 0.04% $47,650 SO 0.00% SO $47,650
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617 |GMACM 2001-HLT1 [1] $596,963 0.47% $615,837 S0 0.00% S0 $615,837
618 [GMACM 2001-HLT1 [2] $670 0.00% $692 $0 0.00% $O $692
619 |GMACM 2001-HLT2 [1] $342,695 0.27% $353,530 SO 0.00% S0 $353,530
620 [GMACM 2001-HLT2 [2] $7,735 0.01% $7,980 SO 0.00% o) $7,980
621 |GMACM 2002-HE1 [1] $44,984 0.04% $46,406 SO 0.00% S0 $46,406
622 [GMACM 2002-HE1 [2] 599,645 0.08% $102,795 $0 0.00% SO $102,795
623 |GMACM 2002-HE1 [3] $12,273 0.01% $12,661 SO 0.00% S0 $12,661
624 [GMACM 2002-HE1 [4] 590,389 0.07% $93,247 $0 0.00% SO $93,247
625 |GMACM 2002-HE3 ([Total] S0 0.00% S0 SO 0.00% S0 S0
626 [GMACM 2002-HE4 [Total] $177,082 0.14% $182,681 SO 0.00% o) $182,681
627 |GMACM 2002-HLT1 [1] $411,060 0.32% $424,057 SO 0.00% S0 $424,057
628 [GMACM 2002-HLT1 [2] $1,384 0.00% $1,428 SO 0.00% SO $1,428
629 |GMACM 2003-AR1 [1] $44,286 0.03% $45,686 SO 0.00% S0 $45,686
630 [GMACM 2003-AR1 [2] $34,137 0.03% $35,216 SO 0.00% SO $35,216
631 |GMACM 2003-AR2 [1] $3,302 0.00% $3,407 SO 0.00% S0 $3,407
632 [GMACM 2003-AR2 [2] $26,797 0.02% $27,645 SO 0.00% SO $27,645
633 |GMACM 2003-AR2 [3] $20,482 0.02% $21,129 SO 0.00% S0 $21,129
634 [GMACM 2003-AR2 [4] $27,131 0.02% $27,989 SO 0.00% SO $27,989
635 |GMACM 2003-GH1 [1] $221,272 0.17% $228,268 SO 0.00% S0 $228,268
636 [GMACM 2003-GH1 [2] $25,808 0.02% $26,624 SO 0.00% SO $26,624
637 |GMACM 2003-GH1 [3] $13,051 0.01% $13,464 SO 0.00% S0 $13,464
638 [GMACM 2003-GH2 [1A] $24,293 0.02% $25,062 SO 0.00% SO $25,062
639 |GMACM 2003-GH2 [1F] 5203,055 0.16% $209,475 SO 0.00% S0 $209,475
640 [GMACM 2003-GH2 [2A] $30,548 0.02% $31,514 SO 0.00% SO $31,514
641 |GMACM 2003-GH2 [2F] $126,661 0.10% 5130,666 SO 0.00% S0 $130,666
642 [GMACM 2003-HE1 ([Total] $711,325 0.56% $733,816 SO 0.00% SO $733,816
643 |GMACM 2003-HE2 ([Total] $146,401 0.11% $151,03O SO 0.00% S0 $151,030
644 |GMACM 2003-J10 [Total] $6,100 0.00% $6,293 SO 0.00% SO $6,293
645 |GMACM 2003-J5 [Total] $6,118 0.00% $6,311 SO 0.00% S0 $6,311
646 |GMACM 2003-J6 [Total] 529,522 0.02% $30,456 SO 0.00% SO $30,456
647 |GMACM 2003-J7 [Total] $35,632 0.03% 536,759 SO 0.00% S0 $36,759
648 |GMACM 2003-J8 [Total] $49,980 0.04% $51,561 SO 0.00% SO $51,561
649 |GMACM 2003-J9 [Total] $49,563 0.04% 551,130 SO 0.00% S0 $51,13O
650 [GMACM 2004-AR1 [I1] 523,152 0.02% $23,884 SO 0.00% SO $23,884
651 |GMACM 2004-AR1 [I12] $176,500 0.14% 5182,080 SO 0.00% S0 $182,080
652 [GMACM 2004-AR1 [I13] $17,401 0.01% $17,951 SO 0.00% SO $17,951
653 |GMACM 2004-AR1 [14] $51,154 0.04% 552,772 SO 0.00% S0 $52,772
654 [GMACM 2004-AR1 [lI1] $4,513 0.00% $4,656 SO 0.00% SO $4,656
655 |GMACM 2004-AR1 [l12] $46,517 0.04% $47,987 SO 0.00% S0 $47,987
656 [GMACM 2004-AR1 [l13] $4,148 0.00% $4,279 SO 0.00% SO $4,279
657 |GMACM 2004-AR1 [l14] $25,096 0.02% $25,889 SO 0.00% S0 $25,889




12-12020-mg Doc 4770-13  Filed,

ﬁ

()18/3| % Entered 08/20/13 22:01:04

Exhibit 12

I'
- Schedule qf Recovelies G RIS Trusts | Pg 18 of 78
A J K L M [

1 ame are A ecove d Cla are ecove

658 [GMACM 2004-AR2 [1] $18,211 0.01% $18,786 $0 0.00% $O $18,786
659 |GMACM 2004-AR2 [2] $72,464 0.06% $74,756 S0 0.00% S0 $74,756
660 [GMACM 2004-AR2 [3] 5196,325 0.15% $202,533 $0 0.00% SO $202,533
661 |GMACM 2004-AR2 [4] $31,333 0.02% $32,324 SO 0.00% S0 $32,324
662 [GMACM 2004-AR2 [5] $33,892 0.03% $34,963 SO 0.00% SO $34,963
663 |GMACM 2004-GH1 [Total] $471,482 0.37% $486,389 SO 0.00% S0 $486,389
664 | GMACM 2004-HE1 [Total] $3,947,506 3.08% $4,072,318 SO 0.00% o) $4,072,318
665 | GMACM 2004-HE2 ([Total] $54,827 0.04% $56,561 SO 0.00% S0 $56,561
666 | GMACM 2004-HE3 [Total] o) 0.00% o) SO 0.00% SO o)
667 | GMACM 2004-HE4 [Total] S0 0.00% S0 SO 0.00% S0 S0
668 | GMACM 2004-HE5 [Total] $643,146 0.50% $663,481 SO 0.00% SO $663,481
669 | GMACM 2004-HLTV1 [1] $931,438 0.73% $960,888 SO 0.00% S0 $960,888
670 |GMACM 2004-J1 [Total] $95,711 0.07% $98,737 SO 0.00% SO $98,737
671 |GMACM 2004-J2 [Total] 5140,582 0.11% $145,027 SO 0.00% S0 $145,027
672 |GMACM 2004-J3 [Total] $110,323 0.09% $113,811 SO 0.00% SO $113,811
673 |GMACM 2004-J4 [Total] $198,569 0.16% $204,847 SO 0.00% S0 $204,847
674 |GMACM 2004-J5 [Total] $163,418 0.13% $168,585 SO 0.00% SO $168,585
675 |GMACM 2004-J6 [1] $32,750 0.03% $33,786 SO 0.00% S0 $33,786
676 |GMACM 2004-J6 [2] $65,748 0.05% $67,827 SO 0.00% SO $67,827
677 | GMACM 2004-VF1 [1] SO 0.00% SO $0 0.00% $0 $0
678 | GMACM 2004-VF1 [2] SO 0.00% SO SO 0.00% SO SO
679 |GMACM 2005-AA1 [1] 5634,774 0.50% 5654,844 SO 0.00% S0 $654,844
680 [GMACM 2005-AA1 [2] $215,229 0.17% $222,034 SO 0.00% SO $222,034
681 |GMACM 2005-AF1 [Total] 5663,182 0.52% 5684,150 SO 0.00% S0 $684,150
682 [GMACM 2005-AF2 [Total] $1,675,595 1.31% $1,728,574 SO 0.00% SO $1,728,574
683 |GMACM 2005-AR1 [1] $74,639 0.06% $76,999 SO 0.00% S0 $76,999
684 [GMACM 2005-AR1 [2] $154,874 0.12% 5159,771 SO 0.00% SO $159,771
685 |GMACM 2005-AR1 [3] 5230,155 0.18% 5237,432 SO 0.00% S0 $237,432
686 |GMACM 2005-AR1 [4] $25,254 0.02% $26,053 SO 0.00% SO $26,053
687 |GMACM 2005-AR1 [5] $104,286 0.08% $107,584 SO 0.00% S0 $107,584
688 |GMACM 2005-AR2 [1] $65,587 0.05% $67,661 SO 0.00% SO $67,661
689 |GMACM 2005-AR2 [2] $630,393 0.49% 5650,325 SO 0.00% S0 $650,325
690 [GMACM 2005-AR2 [3] $70,234 0.05% $72,454 SO 0.00% SO $72,454
691 |GMACM 2005-AR2 [4] $170,525 0.13% $175,916 SO 0.00% S0 $175,916
692 [GMACM 2005-AR3 [1] $49,893 0.04% $51,471 SO 0.00% SO $51,471
693 |GMACM 2005-AR3 [2] $280,887 0.22% 5289,768 SO 0.00% S0 $289,768
694 [GMACM 2005-AR3 [3] $357,342 0.28% 5368,641 SO 0.00% SO $368,641
695 |GMACM 2005-AR3 [4] $150,362 0.12% $155,117 SO 0.00% S0 $155,117
696 |GMACM 2005-AR3 [5] $185,330 0.14% $191,190 SO 0.00% SO $191,190
697 |GMACM 2005-AR4 [1] $38,288 0.03% $39,499 SO 0.00% S0 539,499
698 [GMACM 2005-AR4 [2] $156,445 0.12% $161,392 SO 0.00% SO $161,392
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699 |GMACM 2005-AR4 [3] $413,112 0.32% $426,174 $0 0.00% $0 $426,174
700 |GMACM 2005-AR4 [4] $97,646 0.08% $100,733 $0 0.00% $0 $100,733
701 |GMACM 2005-AR4 [5] $142,508 0.11% $147,014 $0 0.00% $0 $147,014
702 [GMACM 2005-AR5 [1] $84,557 0.07% $87,231 S0 0.00% S0 $87,231
703 |GMACM 2005-AR5 [2] $231,039 0.18% $238,344 $0 0.00% $0 $238,344
704 |GMACM 2005-AR5 [3] $505,436 0.39% $521,417 $0 0.00% $0 $521,417
705 |GMACM 2005-AR5  [4] $221,942 0.17% $228,959 $0 0.00% $0 $228,959
706 | GMACM 2005-AR5 [5] $380,555 0.30% $392,588 $0 0.00% $0 $392,588
707 |GMACM 2005-AR6 [1] $138,111 0.11% $142,477 $0 0.00% $0 $142,477
708 |GMACM 2005-AR6 [2] $740,504 0.58% $763,917 $0 0.00% $0 $763,917
709 |GMACM 2005-AR6 [3] $320,941 0.25% $331,089 $0 0.00% $0 $331,089
710 |GMACM 2005-AR6 [4] $521,637 0.41% $538,130 $0 0.00% $0 $538,130
711 | GMACM 2005-HE1 [Total] $6,167,842 4.82% $6,362,857 $0 0.00% $0 $6,362,857
712 | GMACM 2005-HE2 [Total] $1,606,880 1.26% $1,657,687 $0 0.00% $0 $1,657,687
713 | GMACM 2005-HE3 [Total] $5,701,378 4.45% $5,881,644 $0 0.00% $0 $5,881,644
714 |GMACM 2005-J1 [Total] $615,470 0.48% $634,930 $0 0.00% $0 $634,930
715 |GMACM 2006-AR1 [1] $865,674 0.68% $893,045 $0 0.00% $0 $893,045
716 |GMACM 2006-AR1 [2] $309,385 0.24% $319,167 $0 0.00% $0 $319,167
717 |GMACM 2006-AR1 [3] $252,377 0.20% $260,356 $0 0.00% $0 $260,356
718 |GMACM 2006-AR2 [1] $54,714 0.04% $56,444 $0 0.00% $0 $56,444
719 |GMACM 2006-AR2 [2] $612,081 0.48% $631,433 $0 0.00% $0 $631,433
720 |GMACM 2006-AR2 [3] $210,339 0.16% $216,989 $0 0.00% $0 $216,989
721 |GMACM 2006-AR2 [4] $93,409 0.07% $96,362 $0 0.00% $0 $96,362
722 |GMACM 2006-AR2 [5] $150,641 0.12% $155,403 $0 0.00% $0 $155,403
723 | GMACM 2006-HE1 [F] $5,079,341 3.97% $5,239,939 $0 0.00% $0 $5,239,939
724 | GMACM 2006-HE1 [H] $8,702,210 6.80% $8,977,356 $0 0.00% $0 $8,977,356
725 | GMACM 2006-HE2 [Total] $3,776,901 2.95% $3,896,318 $0 0.00% $0 $3,896,318
726 |GMACM 2006-HE3 [Total] $6,617,995 5.17% $6,827,242 $0 0.00% $0 $6,827,242
727 | GMACM 2006-HE4 [Total] $0 0.00% $0 $0 0.00% $0 $0
728 |GMACM 2006-HE5 [1] $6,026,874 4.71% $6,217,431 $0 0.00% $0 $6,217,431
729 |GMACM 2006-HE5 [2] $4,688,221 3.66% $4,836,453 $0 0.00% $0 $4,836,453
730 [GMACM 2006-HLTV1 [Total] $2,406,772 1.88% $2,482,869 $0 0.00% $0 $2,482,869
731 |GMACM 2006-J1 [Total] $923,784 0.72% $952,992 $0 0.00% $0 $952,992
732 | GMACM 2007-HE1 [Total] $0 0.00% $0 $0 0.00% $0 $0
733 |GMACM 2007-HE2 [Total] $12,330,744 9.63% $12,720,617 $0 0.00% $0 $12,720,617
734 |GMACM 2007-HE3 [1] $2,055,930 1.61% $2,120,935 $0 0.00% $0 $2,120,935
735 |GMACM 2007-HE3 [2] $3,586,845 2.80% $3,700,254 $0 0.00% $0 $3,700,254
736 |GMACM 2010-1 [Total] $845,616 0.66% $872,353 $0 0.00% $0 $872,353
737 |GMACM 2010-2 [Total] $3,217,793 2.51% $3,319,533 $0 0.00% $0 $3,319,533
738 |GPMF 2005-HE4 [1] $13,827 0.01% $14,264 $0 0.00% $0 $14,264
739 |GPMF 2005-HE4 [2] $27,931 0.02% $28,814 $0 0.00% 50 $28,814
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740 |GPMF 2006-AR4 [PO] $1,353 0.00% $1,395 S0 0.00% $0 $1,395
741 |GPMF 2006-AR4 [P1] $1,594 0.00% $1,645 $0 0.00% $0 $1,645
742 |GPMF 2006-AR4 [P2LT3] $21 0.00% $22 S0 0.00% S0 $22
743 |GPMF 2006-AR4 [P3GT] $2,640 0.00% $2,723 $0 0.00% $0 $2,723
744 |GPMF 2006-AR5 [1_A1] $157 0.00% $162 S0 0.00% S0 $162
745 |GPMF 2006-AR5 [1_A2] $236 0.00% $243 $0 0.00% $0 $243
746 |GPMF 2006-AR5 [1_A3] $2 0.00% $2 S0 0.00% S0 $2
747 |GPMF 2006-AR5 [1_A4] $205 0.00% $211 $0 0.00% $0 $211
748 |GPMF 2006-AR5 [2_A1] S7 0.00% S7 S0 0.00% S0 S7
749 |GPMF 2006-AR5 [2_A4] $126 0.00% $130 $0 0.00% $0 $130
750 |GPMF 2006-AR6 [1_NOPP] $22 0.00% $22 S0 0.00% S0 $22
751 |GPMF 2006-AR6 [1_PP1YR] $28 0.00% $29 $0 0.00% $0 $29
752 |GPMF 2006-AR6 [1_PP2YR] S0 0.00% S0 S0 0.00% $0 S0
753 |GPMF 2006-AR6 [1_PP3YR] $25 0.00% $26 $0 0.00% $0 $26
754 |GPMF 2006-AR6 [2_NOPP] s1 0.00% s1 S0 0.00% $0 s1
755 |GPMF 2006-AR6 [2_PP1YR] $0 0.00% $0 $0 0.00% $0 S0
756 |GPMF 2006-AR6 [2_PP3YR] $19 0.00% $20 S0 0.00% $0 $20
757 |GPMF 2006-AR7 [1_NOPP] $0 0.00% $0 $0 0.00% $0 S0
758 |GPMF 2006-AR7 [1_PP1YR] S0 0.00% S0 S0 0.00% $0 S0
759 |GPMF 2006-AR7 [1_PP2YR] $0 0.00% $0 $0 0.00% $0 S0
760 |GPMF 2006-AR7 [1_PP3YR] S0 0.00% S0 S0 0.00% $0 S0
761 |GPMF 2006-AR7 [2_PP1YR] $49 0.00% $50 $0 0.00% $0 $50
762 |GPMF 2006-AR7 [2_PP3YR] $1,150 0.00% $1,186 o) 0.00% $0 $1,186
763 |GPMF 2006-AR8 [1_NOPP] $361 0.00% $373 $0 0.00% $0 $373
764 |GPMF 2006-AR8 [1_PP1YR] $763 0.00% $787 S0 0.00% $0 $787
765 |GPMF 2006-AR8 [1_PP2YR] $10 0.00% $11 $0 0.00% $0 $11
766 |GPMF 2006-AR8 [1_PP3YR] $1,100 0.00% $1,134 S0 0.00% $0 $1,134
767 |GPMF 2006-AR8 [2_NOPP] $209 0.00% $216 $0 0.00% $0 $216
768 |GPMF 2006-AR8 [2_PP3YR] $202 0.00% $209 S0 0.00% $0 $209
769 |GPMF 2006-HE1 [F] $0 0.00% $0 $0 0.00% $0 S0
770 |GPMF 2006-HE1 [H] $0 0.00% $0 S0 0.00% $0 S0
771 |GPMF 2007-AR2 [1_NOPPP] $15,052 0.01% $15,528 $0 0.00% $0 $15,528
772 |GPMF 2007-AR2 [1_PP1YR] $20,921 0.02% $21,582 S0 0.00% $0 $21,582
773 |GPMF 2007-AR2 [1_PP2YR] $1,224 0.00% $1,263 $0 0.00% $0 $1,263
774 |GPMF 2007-AR2 [1_PP3YR] $31,918 0.02% $32,927 S0 0.00% $0 $32,927
775 |GPMF 2007-AR2 [2_NOPPP] $20,313 0.02% $20,955 $0 0.00% $0 $20,955
776 |GPMF 2007-AR2 [2_PP1YR] $29,772 0.02% $30,713 S0 0.00% $0 $30,713
777 |GPMF 2007-AR2 [2_PP2YR] $1,667 0.00% $1,720 $0 0.00% $0 $1,720
778 |GPMF 2007-AR2 [2_PP3YR] $31,461 0.02% $32,456 $0 0.00% $0 $32,456
779 |GRCAP 1991-4 [Total] $12 0.00% $12 $12 0.00% $12 $24
780 |GSAA 2005-9 [1] $92,762 0.07% $95,695 $0 0.00% $0 $95,695
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781 |GSAA 2005-9 [2] $552,999 0.43% $570,483 S0 0.00% S0 $570,483
782 |GSAMP 2004-SD1 [Total] $482 0.00% $497 $482 0.00% $478 $975
783 |GSAMP 2004-SEA1 [Total] $18,529 0.01% $19,115 SO 0.00% S0 $19,115
784 |GSMPS 2003-2 [G1] S0 0.00% S0 S0 0.00% S0 S0
785 |GSMPS 2003-2 [G2] S0 0.00% S0 SO 0.00% S0 S0
786 |GSMPS 2003-2 [G3] S0 0.00% S0 S0 0.00% S0 S0
787 |GSMPS 2003-2 [TWO] S0 0.00% S0 SO 0.00% S0 S0
788 |GSMPS 2003-3 [1] $6,000 0.00% $6,190 S0 0.00% S0 $6,190
789 |GSMPS 2003-3 [2] $2,585 0.00% $2,666 SO 0.00% S0 $2,666
790 |GSMPS 2004-1 [ARM] S0 0.00% S0 S0 0.00% S0 S0
791 |GSMPS 2004-1 [C1_CHASE] S0 0.00% S0 SO 0.00% S0 S0
792 |GSMPS 2004-1 [C1_NONCHA SO 0.00% SO SO 0.00% SO SO
793 |GSMPS 2004-1 [C2_CHASE] S0 0.00% SO S0 0.00% S0 SO
794 |GSMPS 2004-1 [C2_NONCHA SO 0.00% SO SO 0.00% SO SO
795 |GSMPS 2004-1 [C3_CHASE] S0 0.00% SO S0 0.00% S0 SO
796 |GSMPS 2004-1 [C3_NONCHA SO 0.00% SO SO 0.00% SO SO
797 |GSMPS 2004-3 [G1_CHASE] S0 0.00% SO S0 0.00% S0 SO
798 |GSMPS 2004-3 [G1_NONCH# SO 0.00% SO SO 0.00% SO SO
799 |GSMPS 2004-3 [G2_CHASE] S0 0.00% SO S0 0.00% S0 SO
800 [GSMPS 2004-3 [G2_NONCH/ SO 0.00% SO S0 0.00% S0 SO
801 |GSMPS 2004-3 [G3_CHASE] S0 0.00% S0 S0 0.00% S0 SO
802 |GSMPS 2004-3 [G3_NONCH/ SO 0.00% SO S0 0.00% S0 SO
803 |GSMPS 2004-3 [G4_CHASE] S0 0.00% S0 S0 0.00% S0 SO
804 |GSMPS 2004-3 [G4_NONCH/ SO 0.00% SO S0 0.00% S0 SO
805 |GSMPS 2004-3 [POOL2] S0 0.00% S0 S0 0.00% S0 SO
806 |[GSMPS 2004-4 [ONEA] $178,402 0.14% $184,042 S0 0.00% S0 $184,042
807 |GSMPS 2004-4 [ONEB] $32,321 0.03% $33,343 SO 0.00% S0 $33,343
808 |[GSMPS 2004-4 [TWO] $23,774 0.02% $24,525 S0 0.00% S0 $24,525
809 |GSMPS 2005-LT1 [A] $3,171 0.00% $3,271 SO 0.00% S0 $3,271
810 [GSMPS 2005-LT1 [F] $36,663 0.03% $37,822 S0 0.00% S0 $37,822
811 |GSMPS 2005-RP1 [ONEA] $39,195 0.03% $40,435 S0 0.00% S0 $40,435
812 [GSMPS 2005-RP1 [ONEB] $4,035 0.00% $4,163 S0 0.00% S0 $4,163
813 |GSMPS 2005-RP1 [TWO] $4,670 0.00% $4,817 SO 0.00% S0 $4,817
814 [GSMPS 2005-RP2 [ONEA] $72,347 0.06% $74,634 S0 0.00% S0 $74,634
815 |GSMPS 2005-RP2 [ONEB] $6,419 0.01% $6,622 SO 0.00% S0 $6,622
816 |[GSMPS 2005-RP2 [TWO] $4,821 0.00% $4,973 S0 0.00% S0 $4,973
817 |GSMPS 2005-RP3 [ONEA] $69,025 0.05% $71,207 SO 0.00% S0 $71,207
818 [GSMPS 2005-RP3 [ONEB] $7,265 0.01% $7,495 S0 0.00% S0 $7,495
819 |GSMPS 2005-RP3 [TWO] $7,530 0.01% $7,769 S0 0.00% S0 $7,769
820 |GSMPS 2006-RP1 [I_1] $176,553 0.14% $182,135 S0 0.00% S0 $182,135
821 |GSMPS 2006-RP1  [l_234] $14,138 0.01% $14,585 ) 0.00% S0 $14,585
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822 [GSMPS 2006-RP1 [lI] S13,503 0.01% $13,929 $0 0.00% $O $13,929
823 |GSMPS 2006-RP2 [1] $89,887 0.07% $92,729 S0 0.00% S0 $92,729
824 |GSMPS 2006-RP2 [2] $4,418 0.00% $4,558 SO 0.00% SO $4,558
825 |GSR 2003-2F [1] $1,920 0.00% $1,981 SO 0.00% S0 $1,981
826 |GSR 2003-2F [2] 51,399 0.00% $1,444 $0 0.00% SO $1,444
827 |GSR 2003-2F [3] $2,399 0.00% $2,475 SO 0.00% S0 $2,475
828 |GSR 2004-10F [1] $9,243 0.01% $9,535 SO 0.00% o) $9,535
829 |GSR 2004-10F [2] $12,413 0.01% $12,806 SO 0.00% S0 $12,806
830 [GSR 2005-5F [1] $34,432 0.03% $35,521 SO 0.00% SO $35,521
831 |GSR 2005-5F [2] $1,418 0.00% $1,463 SO 0.00% S0 $1,463
832 [GSR 2005-6F [1] $23,340 0.02% $24,077 SO 0.00% SO $24,077
833 |GSR 2005-6F [2] $570 0.00% $588 SO 0.00% S0 $588
834 [GSR 2005-7F [1] $1,739 0.00% $1,794 SO 0.00% SO $1,794
835 |GSR 2005-7F [2] $16,408 0.01% $16,927 SO 0.00% S0 $16,927
836 |GSR 2005-7F [3] $8,121 0.01% $8,378 SO 0.00% SO $8,378
837 |GSR 2005-8F [1] $77,093 0.06% $79,530 SO 0.00% S0 $79,530
838 [GSR 2005-8F [2] $6,390 0.00% $6,592 SO 0.00% SO $6,592
839 |GSR 2005-8F [3] $37,728 0.03% $38,921 SO 0.00% S0 $38,921
840 [GSR 2005-9F [1] $4,801 0.00% $4,953 SO 0.00% SO $4,953
841 |GSR 2005-9F [2] $1,373 0.00% $1,417 SO 0.00% S0 $1,417
842 [GSR 2005-9F [3] S35 0.00% $36 SO 0.00% SO S36
843 |GSR 2005-AR3 [1] $5,095 0.00% $5,256 SO 0.00% S0 $5,256
844 |GSR 2005-AR3 [2] $3,340 0.00% $3,446 SO 0.00% SO $3,446
845 |GSR 2005-AR3 [3] $34,568 0.03% 535,661 SO 0.00% S0 $35,661
846 |GSR 2005-AR3 [4] $30,824 0.02% $31,799 SO 0.00% SO $31,799
847 |GSR 2005-AR3 [5] $37,956 0.03% 539,156 SO 0.00% S0 $39,156
848 [GSR 2005-AR3 [6] $68,667 0.05% $70,838 SO 0.00% SO $70,838
849 |GSR 2005-AR3 [7] $4,69O 0.00% $4,838 SO 0.00% S0 $4,838
850 [GSR 2005-AR3 [8] $9,409 0.01% $9,706 SO 0.00% SO $9,706
851 |GSR 2005-AR7 [1] $9,806 0.01% $10,116 $749 0.00% $743 $10,859
852 [GSR 2005-AR7 [2] $24,645 0.02% $25,424 $2,845 0.00% $2,824 $28,249
853 |GSR 2005-AR7 [3] $5,395 0.00% $5,565 $675 0.00% $670 $6,235
854 [GSR 2005-AR7 [4] $11,501 0.01% $11,864 $863 0.00% S857 $12,721
855 |GSR 2005-AR7 [5] $9,005 0.01% $9,290 $926 0.00% $920 $10,21O
856 |GSR 2005-AR7 [6] $33,353 0.03% $34,407 $4,856 0.00% $4,821 $39,228
857 |GSR 2006-2F [1] $12,842 0.01% $13,248 SO 0.00% S0 $13,248
858 [GSR 2006-2F [2] S$770 0.00% $795 SO 0.00% SO $795
859 |GSR 2006-3F [1] $11,132 0.01% $11,484 SO 0.00% S0 $11,484
860 [GSR 2006-3F [2] $4,932 0.00% $5,088 SO 0.00% SO $5,088
861 |GSR 2006-4F [1] $140,125 0.11% $144,555 SO 0.00% S0 $144,555
862 [GSR 2006-4F [2] $54,156 0.04% $55,868 SO 0.00% SO $55,868
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863

864

865

866

867

868

869

870

871

872

873

874

875

876

877

878

879

880

881

882

883

884

885

886

887

888

889

890

891

892

893

894

895

896

897

898

899

900

901

902

903

GSR 2006-4F [3]

GSR 2006-AR1 [1]
GSR 2006-AR1 [2]
GSR 2006-AR1 [3]
GSR 2006-AR2 [1]
GSR 2006-AR2 [2]
GSR 2006-AR2 [3]
GSR 2006-AR2 [4]
GSR 2006-AR2 [5]
GSR 2007-4F [1]

GSR 2007-4F [2]

GSR 2007-AR1 [1]
GSR 2007-AR1 [2]
GSR 2007-AR1 [3]
GSR 2007-AR1 [4]
GSR 2007-AR1 [5]
GSR 2007-AR1 [6]
GSR 2007-HEL1 [Total]
GSR 2007-0A2 [1]
GSR 2007-0A2 [2]
GSRPM 2002-1A [Total]
GSRPM 2003-1 [Total]
GSRPM 2003-2 [Total]
GSRPM 2004-1 [1A]
GSRPM 2004-1 [1F]
GSRPM 2004-1 [2]
HALO 2007-AR2 [I]
HALO 2007-AR2 [ll]
HALO 2007-AR2 [llI]
HALO 2007-AR2 [IV]
HVMLT 2003-1 [Total]
HVMLT 2003-2 [1]
HVMLT 2003-2 [2]
HVMLT 2003-2 [3]
HVMLT 2004-1 [1]
HVMLT 2004-1 [2]
HVMLT 2004-1 [3]
HVMLT 2004-1 [4]
HVMLT 2004-10 [1]
HVMLT 2004-10 [2]
HVMLT 2004-10 [3]

$46,349
$25,650
$162,866
$12,632
$2,421
$22,347
$43,904
$35,235
$41,112
$42,229
$2,464
$13,589
$206,235
$19,297
$7,537
$11,028
$4,605
SO
$170,418
$82,529
$4,413
$187
$28,225
$594
$1,733
$96

S0

SO

S0

S0
$16,630
$280
$406
$102
$131
$104
$77

$64
$2,546
$1,850
$4,490

0.04%
0.02%
0.13%
0.01%
0.00%
0.02%
0.03%
0.03%
0.03%
0.03%
0.00%
0.01%
0.16%
0.02%
0.01%
0.01%
0.00%
0.00%
0.13%
0.06%
0.00%
0.00%
0.02%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$47,815
$26,461
$168,015
$13,032
$2,497
$23,053
$45,292
$36,349
$42,412
$43,564
$2,542
$14,019
$212,756
$19,908
$7,775
$11,376
$4,751
SO
$175,806
$85,138
$4,553
$193
$29,118
$613
$1,788
$99

SO

SO

SO

SO
$17,156
$289
$419
$105
$135
$107
$79
$66
$2,627
$1,909
$4,632

S0

S0

SO

S0
$1,127
$2,771
$4,953
$4,244
$6,389
S0

SO
$1,937
$28,186
$4,181
$1,583
$3,441
$2,327
SO

SO

SO
$4,413
$60
SO
$594
$1,733
$96
$121
$1,757
$580
$388
SO

SO

SO

SO

SO

SO

SO

S0

SO

S0

S0

0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
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%

]

S0

S0

S0
$1,119
$2,750
$4,917
$4,214
$6,343
S0

S0
$1,923
$27,982
$4,150
$1,572
$3,416
$2,310
SO

S0

SO
$4,381
S59

S0
$590
$1,721
$95
$120
$1,744
$576
$386
S0

SO

S0

SO

S0

SO

S0

S0

S0

S0

S0

$47,815
$26,461
$168,015
$13,032
$3,616
$25,804
$50,209
$40,563
$48,755
$43,564
$2,542
$15,942
$240,738
$24,058
$9,347
$14,793
$7,061
SO
$175,806
$85,138
$8,934
$253
$29,118
$1,203
$3,508
$194
$120
$1,744
$576
$386
$17,156
$289
$419
$105
$135
$107
$79
$66
$2,627
$1,909
$4,632
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904 |HVMLT 2004-10 [4] $2,794 0.00% $2,882 S0 0.00% S0 $2,882
905 |HVMLT 2004-4 [1] $2,697 0.00% $2,782 S0 0.00% S0 $2,782
906 |HVMLT 2004-4 [2] $9,436 0.01% $9,734 S0 0.00% S0 $9,734
907 |HVMLT 2004-4 (3] $7,603 0.01% $7,843 SO 0.00% S0 $7,843
908 |HVMLT 2004-5 [1] $3,905 0.00% $4,029 S0 0.00% S0 $4,029
909 |HVMLT 2004-5 [2] $8,086 0.01% $8,341 SO 0.00% S0 $8,341
910 |HVMLT 2004-5 [3] $1,789 0.00% $1,845 S0 0.00% S0 $1,845
911 |HVMLT 2004-6 [1] $762 0.00% $786 SO 0.00% S0 $786
912 |HVMLT 2004-6 [2] $2,224 0.00% $2,294 S0 0.00% S0 $2,294
913 |HVMLT 2004-6 [3] $6,445 0.01% $6,648 SO 0.00% S0 $6,648
914 |HVMLT 2004-6 [4] $5,068 0.00% $5,228 S0 0.00% S0 $5,228
915 |HVMLT 2004-6 [5] $2,060 0.00% $2,125 SO 0.00% S0 $2,125
916 |HVMLT 2004-7 [1] $803 0.00% $828 SO 0.00% SO $828
917 |HVMLT 2004-7 [2] $5,862 0.00% $6,047 SO 0.00% S0 $6,047
918 |HVMLT 2004-7 [3] $2,426 0.00% $2,503 SO 0.00% SO $2,503
919 |HVMLT 2004-7 [4] $1,902 0.00% $1,962 SO 0.00% S0 $1,962
920 |HVMLT 2004-8 [1] $4,112 0.00% $4,242 SO 0.00% SO 54,242
921 |HVMLT 2004-8 [2] $6,508 0.01% $6,714 SO 0.00% S0 $6,714
922 |HVMLT 2004-8 [3] $1,525 0.00% $1,574 SO 0.00% SO $1,574
923 |HVMLT 2005-11 [1] $0 0.00% $0 $0 0.00% $0 $0
924 |HVMLT 2005-11 [2] SO 0.00% SO S0 0.00% S0 SO
925 |HVMLT 2005-15 [1] S0 0.00% S0 S0 0.00% S0 SO
926 |HVMLT 2005-15 [2] $111,227 0.09% $114,744 SO 0.00% SO $114,744
927 |HVMLT 2005-15 [3] $59,111 0.05% $60,980 SO 0.00% S0 $60,980
928 [HVMLT 2005-4 [1] S33 0.00% S34 S0 0.00% S0 S34
929 |HVMLT 2005-4 [2] $35 0.00% $36 S0 0.00% S0 S36
930 [HVMLT 2005-4 [3] $149 0.00% $153 S0 0.00% S0 $153
931 |HVMLT 2005-4 [4] $46 0.00% $47 SO 0.00% S0 $47
932 [HVMLT 2005-4 [5] $13 0.00% S14 S0 0.00% S0 S14
933 |[HVMLT 2005-6 ([Total] $4,090 0.00% $4,219 SO 0.00% S0 $4,219
934 [HVMLT 2005-7 [1] $4,090 0.00% $4,219 S0 0.00% S0 $4,219
935 |HVMLT 2005-7 [2] $7,183 0.01% $7,410 SO 0.00% S0 $7,410
936 [HVMLT 2006-10 [1] SO 0.00% SO S0 0.00% S0 SO
937 |HVMLT 2006-10 [2] S0 0.00% S0 S0 0.00% S0 SO
938 |[HVMLT 2006-13 [Total] $22,835 0.02% $23,557 S0 0.00% S0 $23,557
939 |HVMLT 2006-14 [1] $73,479 0.06% $75,802 SO 0.00% S0 $75,802
940 [HVMLT 2006-14 [2] $217,638 0.17% $224,519 S0 0.00% S0 $224,519
941 [HVMLT 2006-8 [1] $3,898 0.00% $4,021 S0 0.00% S0 $4,021
942 [HVMLT 2006-8 [2] $7,618 0.01% $7,859 S0 0.00% S0 $7,859
943 |[HVMLT 2006-SB1 [Total] $118,796 0.09% $122,552 S0 0.00% S0 $122,552
944 [HVMLT 2007-2 [1] $3,990 0.00% $4,117 $142,114 0.03% $141,084 $145,201
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945 |[HVMLT 2007-2 [2] $10,863 0.01% $11,206 $306,231 0.06% $304,012 $315,219
946 [HVMLT 2007-3 [1] $178,553 0.14% $184,199 SO 0.00% SO $184,199
947 |[HVMLT 2007-3 [2] $290,053 0.23% $299,224 SO 0.00% S0 $299,224
948 [HVMLT 2007-4 [1] $94,977 0.07% $97,980 SO 0.00% S0 $97,980
949 |[HVMLT 2007-4 [2] $255,715 0.20% $263,800 SO 0.00% S0 $263,800
950 [HVMLT 2007-6 [1] $94,711 0.07% $97,705 SO 0.00% SO $97,705
951 |[HVMLT 2007-6 [2] $171,339 0.13% $176,756 SO 0.00% S0 $176,756
952 |HVMLT 2007-7 [1] $797,542 0.62% $822,758 S0 0.00% S0 $822,758
953 |[HVMLT 2007-7 [2] $1,334,564 1.04% $1,376,760 SO 0.00% S0 $1,376,760
954 |HVMLT 2007-A [Total] $801 0.00% $826 $0 0.00% $0 $826
955 [IMM 2002-9F [Total] $3,068 0.00% $3,165 $3,068 0.00% $3,046 $6,211
956 |IMM 2003-2F [Total] $3,030 0.00% $3,126 $3,030 0.00% $3,008 $6,134
957 [IMM 2003-4 [1] $483 0.00% $499 $155 0.00% $153 $652
958 |IMM 2003-4 [2] $23 0.00% $24 $7 0.00% $7 $31
959 [IMM 2003-4 [3] $537 0.00% $554 $172 0.00% S$171 $725
960 |IMM 2003-9F [Total] $0 0.00% $0 $3,874 0.00% $3,846 $3,846
961 |[IMM 2004-10 [1A] $57,540 0.04% $59,359 $57,540 0.01% $57,123 $116,481
962 |[IMM 2004-10 [1F] $5,185 0.00% $5,349 $5,185 0.00% $5,148 $10,497
963 |IMM 2004-10 [2A] $37,269 0.03% $38,448 $37,269 0.01% $36,999 $75,447
964 |IMM 2004-10 [2F] $3,500 0.00% $3,611 $3,500 0.00% $3,475 $7,086
965 [IMM 2004-10 [2S] $1,255 0.00% $1,295 $1,255 0.00% $1,246 $2,541
966 |IMM 2004-10 [3A] $15,003 0.01% $15,477 $15,003 0.00% $14,894 $30,372
967 |[IMM 2004-10 [3F] $723 0.00% $746 $723 0.00% $718 $1,464
968 |IMM 2004-10 [4A] $10,344 0.01% $10,671 $10,344 0.00% $10,269 $20,940
969 |[IMM 2004-11 [1A] $23,557 0.02% $24,302 SO 0.00% S0 $24,302
970 |IMM 2004-11 [1F] $3,111 0.00% $3,209 $0 0.00% $0 $3,209
971 |[IMM 2004-11 [2A] $18,259 0.01% $18,836 SO 0.00% SO $18,836
972 |IMM 2004-11 [2F] $1,008 0.00% $1,040 $0 0.00% $0 $1,040
973 |[IMM 2004-11 [2S] $670 0.00% $691 S0 0.00% SO $691
974 [IMM 2004-4 [1] $4,995 0.00% $5,153 $4,995 0.00% $4,959 $10,112
975 [IMM 2004-4 [2] $957 0.00% $987 $957 0.00% $950 $1,937
976 |IMM 2004-5 [1_1ST_ARM] $1,592 0.00% $1,643 $1,592 0.00% $1,581 $3,223
977 |IMM 2004-5 [1_1ST_FIX] $99 0.00% $102 S99 0.00% $S98 $201
978 |IMM 2004-5 [1_2ND] $59 0.00% S61 S59 0.00% S59 $120
979 [IMM 2004-5 [2] $132 0.00% $137 $132 0.00% $132 $268
980 [IMM 2004-6 [1] $1,822 0.00% $1,880 SO 0.00% SO $1,880
981 [IMM 2004-6 [2] $182 0.00% $188 S0 0.00% S0 5188
982 [IMM 2004-7 [1] $55,671 0.04% $57,431 $55,671 0.01% $55,267 $112,699
983 [IMM 2004-7 [2] $36,960 0.03% $38,129 $36,960 0.01% $36,692 $74,821
984 [IMM 2004-8 [1] $25,125 0.02% $25,919 $25,125 0.00% $24,943 $50,862
985 [IMM 2004-8 [2] $34,226 0.03% $35,308 $34,226 0.01% $33,978 $69,286
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986 [IMM 2004-8 [3] $4,049 0.00% $4,177 $4,049 0.00% $4,020 $8,197
987 |IMM 2005-1 [1A] $42,144 0.03% $43,477 $42,144 0.01% $41,839 $85,316
988 [IMM 2005-1 [1F] $1,168 0.00% $1,205 $1,168 0.00% $1,160 $2,365
989 |IMM 2005-1 [2A] $37,825 0.03% $39,021 $37,825 0.01% $37,550 $76,571
990 [IMM 2005-1 [2F] $913 0.00% $942 $913 0.00% $907 $1,849
991 [IMM 2005-2 [1A] $146,147 0.11% $150,768 SO 0.00% S0 $150,768
992 [IMM 2005-2 [1F] 517,648 0.01% $18,205 $0 0.00% SO $18,205
993 [IMM 2005-2 [2] $16,513 0.01% $17,035 SO 0.00% S0 $17,035
994 (IMM 2005-4 [1] 5129,156 0.10% $133,240 $129,156 0.02% $128,220 $261,460
995 [IMM 2005-4 [2] $8,899 0.01% $9,180 $8,899 0.00% $8,834 $18,014
996 [IMM 2005-5 [Total] $17,639 0.01% $18,197 $5,640 0.00% $5,599 $23,796
997 |IMM 2005-6 [1A] 554,027 0.04% $55,735 SO 0.00% S0 $55,735
998 [IMM 2005-6 [1F] $8,443 0.01% $8,710 SO 0.00% SO $8,710
999 [IMM 2005-6 [2A] $8,130 0.01% $8,387 SO 0.00% S0 $8,387
1000{IMM 2005-6 [2AS] $987 0.00% $1,019 SO 0.00% SO $1,019
1001|IMM 2005-7 ([Total] $4,906 0.00% $5,061 $1,569 0.00% $1,557 $6,618
1002|IMM 2005-8 [1] 552,574 0.04% 554,237 $52,574 0.01% $52,193 $106,430
1003|IMM 2005-8 [2] $19,499 0.02% $20,115 $19,499 0.00% $19,358 $39,473
1004|IMM 2007-A [Total] SO 0.00% SO SO 0.00% SO SO
1005/IMSA 2002-2 [Total] $4,59O 0.00% $4,736 $4,590 0.00% $4,557 $9,293
1006|IMSA 2002-3 [Total] $3,434 0.00% $3,543 SO 0.00% SO $3,543
1007|IMSA 2003-1 [Total] $3,872 0.00% $3,995 $3,872 0.00% $3,844 $7,839
1008|IMSA 2003-3 [Total] $8,633 0.01% $8,906 $8,633 0.00% $8,571 $17,477
1009{IMSA 2004-1 [Total] $8,811 0.01% $9,089 $8,811 0.00% $8,747 $17,836
1010|IMSA 2004-2 [Total] $13,746 0.01% 514,181 $13,746 0.00% $13,647 $27,827
1011|IMSA 2004-4 [1] 569,852 0.05% $72,060 SO 0.00% S0 $72,060
1012|IMSA 2004-4 [2] $77,199 0.06% $79,640 SO 0.00% SO $79,640
1013|IMSA 2005-2 [1] $797 0.00% $822 SO 0.00% S0 $822
1014|IMSA 2005-2 [2] $162 0.00% S167 SO 0.00% SO S167
1015/IMSA 2006-1 [1A1] $17,477 0.01% 518,029 $17,477 0.00% $17,350 $35,379
1016|IMSA 2006-1 [1A2_ARM] $42,215 0.03% $43,550 $42,215 0.01% $41,909 $85,460
1017|IMSA 2006-1 [1A2_FIX] $22,733 0.02% 523,451 $22,733 0.00% $22,568 $46,019
1018|IMSA 2006-1 [2_170] $12,778 0.01% $13,182 $12,778 0.00% $12,685 $25,868
1019|IMSA 2006-1 [2_REG] $19,77O 0.02% $20,395 $19,770 0.00% $19,626 $40,021
1020]|IMSA 2006-2 [11A2] $12,547 0.01% $12,944 $12,547 0.00% $12,456 $25,400
1021|IMSA 2006-2 [11A3] $17,675 0.01% 518,234 $17,675 0.00% $17,547 $35,781
1022|IMSA 2006-2 [11A5] $47,637 0.04% $49,143 $47,637 0.01% $47,292 $96,435
1023]IMSA 2006-2 [11FIX] $1,511 0.00% $1,559 $1,511 0.00% $1,500 $3,059
1024|IMSA 2006-2 [22REG] $23,379 0.02% $24,118 $23,379 0.00% $23,209 $47,327
1025/IMSA 2006-2 [22SPEC] $10,440 0.01% $10,770 $10,440 0.00% $10,364 $21,134
1026|IMSA 2006-3 [A] $12,855 0.01% $13,262 $4,111 0.00% $4,081 $17,343
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1027|IMSA 2006-3 [F1] $2,446 0.00% $2,523 $782 0.00% $776 $3,299
1028|IMSA 2006-3 [F2] $546 0.00% $563 $174 0.00% $173 $736
1029|IMSA 2006-4 [A1l] $501 0.00% $517 SO 0.00% S0 $517
1030|IMSA 2006-4 [A2] $642 0.00% $663 S0 0.00% S0 $663
1031|IMSA 2006-4 [A3] $19,660 0.02% $20,282 SO 0.00% S0 $20,282
1032|IMSA 2006-4 [F] $11,682 0.01% $12,052 S0 0.00% S0 $12,052
1033|IMSA 2006-5 [1A2] $765 0.00% $789 SO 0.00% S0 $789
1034|IMSA 2006-5 [1A3] $506 0.00% $522 S0 0.00% S0 $522
1035|IMSA 2006-5 [1A5] $13,873 0.01% $14,312 SO 0.00% S0 $14,312
1036|IMSA 2006-5 [1F] $15,716 0.01% $16,213 S0 0.00% S0 $16,213
1037|IMSA 2006-5 [2A] $8,322 0.01% $8,585 SO 0.00% S0 $8,585
1038|IMSA 2006-5 [2CB] $1,381 0.00% $1,425 SO 0.00% SO $1,425
1039|LMT 2005-1 [1AX] $2,381 0.00% $2,456 $761 0.00% $756 $3,212
1040|LMT 2005-1 [1DISC] $1,772 0.00% $1,828 S566 0.00% $562 $2,390
1041|LMT 2005-1 [1PAX] $1,734 0.00% $1,789 $554 0.00% $550 $2,339
1042|LMT 2005-1 [2AX] $2,585 0.00% $2,666 $826 0.00% $820 S3,487
1043|LMT 2005-1 [2DISC] $1,722 0.00% $1,776 $551 0.00% $547 $2,323
1044|LMT 2005-1 [2PAX] $1,596 0.00% $1,646 $510 0.00% S507 $2,153
1045|LMT 2005-1 [3] $3,211 0.00% $3,313 $1,027 0.00% $1,019 $4,332
1046|LMT 2005-1 [4AX] $1,113 0.00% $1,148 $356 0.00% $353 $1,502
1047|LMT 2005-1 [4PAX] $528 0.00% $545 $169 0.00% $168 $712
1048|LMT 2005-1 [5AX] $2,808 0.00% $2,897 $898 0.00% $892 $3,789
1049|LMT 2005-1 [5DISC] $1,310 0.00% $1,351 $419 0.00% S416 $1,767
1050|LMT 2005-1 [6AX] $101 0.00% $104 $32 0.00% $32 $136
1051|LMT 2005-1 [6DISC] $768 0.00% $792 $246 0.00% $244 $1,036
1052|LMT 2005-1 [6PAX] S70 0.00% S72 S22 0.00% $22 S94
1053|LMT 2006-7 [1] $27,562 0.02% $28,433 58,986 0.00% $8,921 $37,354
1054|LMT 2006-7 [2] $56,433 0.04% $58,218 $18,375 0.00% $18,242 $76,460
1055|LMT 2006-7 [3] $23,218 0.02% $23,952 $7,629 0.00% $7,573 $31,525
1056|LMT 2006-7 [4] $4,179 0.00% $4,311 $1,393 0.00% $1,383 S5,694
1057|LUM 2006-3 [I_1] S0 0.00% S0 $144,470 0.03% $143,423 $143,423
1058|LUM 2006-3 [I_2] SO 0.00% SO $158,072 0.03% $156,927 $156,927
1059|LUM 2006-3 [II_1] S0 0.00% S0 $34,579 0.01% $34,328 $34,328
1060|LUM 2006-3 [II_2] SO 0.00% SO $120,021 0.02% $119,151 $119,151
1061|LUM 2006-3 [II_3] S0 0.00% S0 $53,560 0.01% $53,172 $53,172
1062|LUM 2006-4 [Total] $558,109 0.44% $575,755 S0 0.00% S0 $575,755
1063|LUM 2006-5 [Total] $9,922 0.01% $10,235 $804,995 0.15% $799,161 $809,397
1064|LUM 2006-6 [Total] $2,255,890 1.76% $2,327,217 $668,342 0.13% $663,498 $2,990,715
1065|LUM 2007-2 [1] $36,400 0.03% $37,551 $11,639 0.00% $11,555 $49,106
1066|LUM 2007-2 [2] $12,214 0.01% $12,600 $3,906 0.00% $3,877 $16,478
1067|LXS 2006-10N [1_A1] $1,526 0.00% $1,574 ) 0.00% S0 $1,574
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1068|LXS 2006-10N [1_A2] $1,634 0.00% $1,685 $0 0.00% $O $1,685
1069|LXS 2006-10N [1_A3] $994 0.00% $1,026 S0 0.00% S0 $1,026
1070|LXS 2006-10N [1_A4] 528,860 0.02% $29,773 $0 0.00% SO $29,773
1071|LXS 2006-10N [1_F] $8,864 0.01% $9,144 SO 0.00% S0 $9,144
1072|LXS 2006-10N [2_A1] S4,872 0.00% $5,026 $0 0.00% SO $5,026
1073|LXS 2006-10N [2_A2] $506 0.00% $522 SO 0.00% S0 $522
1074|LXS 2006-10N [2_A4] 516 0.00% $16 $0 0.00% SO $16
1075|LXS 2006-12N [1_A1] S7 0.00% S8 $22,021 0.00% $21,862 $21,869
1076|LXS 2006-12N [1_A2] 560 0.00% $62 $202,478 0.04% $201,010 $201,072
1077|LXS 2006-12N [1_A3] sS4 0.00% S5 $16,326 0.00% $16,208 $16,213
1078|LXS 2006-12N [1_A4] S82 0.00% $85 $280,698 0.05% $278,664 $278,749
1079|LXS 2006-12N [1_F] $34 0.00% $36 $121,932 0.02% $121,048 $121,084
1080|LXS 2006-12N [2_A1] S5 0.00% S5 $14,784 0.00% $14,676 $14,681
1081|LXS 2006-12N [2_A2] S7 0.00% S7 $22,412 0.00% $22,250 $22,257
1082|LXS 2006-12N [2_A3] S2 0.00% S2 $7,032 0.00% $6,981 $6,983
1083|LXS 2006-12N [2_A4] $58 0.00% $60 $198,079 0.04% $196,643 $196,703
1084|LXS 2006-GP1 [1] $37,662 0.03% $38,853 $37,662 0.01% $37,389 $76,242
1085|LXS 2006-GP1 [2] $40,493 0.03% $41,773 $40,493 0.01% $40,199 $81,972
1086|LXS 2006-GP1 [3] $83,833 0.07% $86,484 $83,833 0.02% $83,225 $169,709
1087|LXS 2006-GP2 [1_1] $31,995 0.02% 533,006 $31,995 0.01% $31,763 $64,769
1088|LXS 2006-GP2 [1_2] $40,471 0.03% $41,750 $40,471 0.01% $40,177 $81,928
1089|LXS 2006-GP2 [1_3] $50,886 0.04% $52,495 $50,886 0.01% $50,517 $103,012
1090|LXS 2006-GP2 [2_1] $11,618 0.01% $11,986 $11,618 0.00% $11,534 $23,520
1091|LXS 2006-GP2 [2_2] $14,848 0.01% $15,317 $14,848 0.00% $14,740 $30,058
1092|LXS 2006-GP2 [2_3] $31,808 0.02% $32,813 $31,808 0.01% $31,577 $64,390
1093|LXS 2006-GP2 [3_1] $8,625 0.01% $8,897 $8,625 0.00% $8,562 $17,460
1094|LXS 2006-GP2 [3_2] $9,601 0.01% $9,905 $9,601 0.00% $9,532 $19,436
1095|LXS 2006-GP2 [3_3] $21,19O 0.02% $21,860 $21,190 0.00% $21,037 $42,897
1096|LXS 2006-GP3 [1_1] $12,385 0.01% $12,777 $12,385 0.00% $12,295 $25,072
1097|LXS 2006-GP3 [1_2] $12,839 0.01% 513,245 $12,839 0.00% $12,746 $25,991
1098|LXS 2006-GP3 [1_3] 532,315 0.03% $33,337 $32,315 0.01% $32,081 $65,418
1099|LXS 2006-GP3 [2_1] $5,911 0.00% $6,098 $5,911 0.00% $5,869 $11,967
1100|LXS 2006-GP3 [2_2] $14,213 0.01% $14,662 $14,213 0.00% $14,110 $28,772
1101|LXS 2006-GP3 [2_3] $18,255 0.01% 518,832 $18,255 0.00% $18,123 $36,955
1102|LXS 2006-GP3 [3_1] $25,386 0.02% $26,189 $25,386 0.00% $25,202 $51,391
1103|LXS 2006-GP3 [3_2] $30,702 0.02% 531,672 $30,702 0.01% $30,479 $62,151
1104|LXS 2006-GP3 [3_3] $41,661 0.03% $42,978 $41,661 0.01% $41,359 $84,336
1105|LXS 2006-GP4 [1_1] ) 0.00% ) SO 0.00% S0 )
1106|LXS 2006-GP4 [1_2] S41 0.00% S42 SO 0.00% SO S42
1107|LXS 2006-GP4 [1_3] $145 0.00% $150 SO 0.00% S0 $150
1108|LXS 2006-GP4 [2_1] S15 0.00% $15 SO 0.00% SO $15
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1109

1110

1111

1112

1113

1114

1115

1116

1117

1118

1119

1120

1121

1122

1123

1124

1125

1126

1127

1128

1129

1130

1131

1132

1133

1134

1135

1136

1137

1138

1139

1140

1141

1142

1143

1144

1145

1146

1147

1148

1149

LXS 2006-GP4

LXS 2006-GP4
LXS 2006-GP4
LXS 2006-GP4
LXS 2006-GP4
LXS 2007-12N
LXS 2007-12N
LXS 2007-12N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-15N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-2N
LXS 2007-4N
LXS 2007-4N
LXS 2007-4N
LXS 2007-4N
LXS 2007-4N
LXS 2007-4N
LXS 2007-4N

[2_2]
[2_3]
[3_1]
[3_2]
[3_3]
[1]
[2]
[3]
[FOUR_OPP]
[FOUR_1YPP]
[FOUR_2YPP]
[FOUR_3YPP]
[ONE]
[ONE_C]
[THREE_OPP]
[THREE_1YPP]
[THREE_2YPP]
[THREE_3YPP]
[TWO]

[1_A1]

[1_A2]

[1_A3]

[1_A4]

[2_A4]

[3_A1]

[3_A2]

[3_A3]

[3_A4]

[1A1]

[1A2]

[1A3]

[2A2]

[2A3]

[2A4]

[3A4]

MABS 2005-AB1 [Total]

MALT 2002-1
MALT 2002-2
MALT 2002-2
MALT 2002-2
MALT 2002-2

[Total]
[1]
[2]
[3]
[4]

$40
$76
$142
$167
$185
S0

$0

S0
$930
$1,564
$204
$2,995
$1,351
$1,393
$412
$761
$124
$2,106
$3,426
$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0

$0
$1,275
$3,300
$708
$1,467
$3,291
$2,216

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%
0.00%
0.00%
0.00%
0.00%
0.00%

$41
$78
$146
$172
$190
S0

S0

S0
$959
$1,614
$210
$3,090
$1,394
$1,437
$425
$785
$127
$2,172
$3,535
SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO

SO
$1,315
$3,404
$730
$1,513
$3,395
$2,286

S0
SO
SO
S0
SO
$63,213
$38,754
$19,799
$66,857
$125,998
$14,564
$248,787
$138,197
$165,746
$26,273
$47,526
$8,027
$134,639
$343,608
$3,191
$9,720
$996
$344,955
$482,965
$64,836
$157,635
$23,378
$469,640
$59,143
$198,866
$23,551
$125,332
$26,931
$297,283
$286,455
SO
S0
SO
S0
SO
S0

0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.01%
0.00%
0.01%
0.02%
0.00%
0.05%
0.03%
0.03%
0.00%
0.01%
0.00%
0.03%
0.06%
0.00%
0.00%
0.00%
0.07%
0.09%
0.01%
0.03%
0.00%
0.09%
0.01%
0.04%
0.00%
0.02%
0.01%
0.06%
0.05%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

]

S0

S0

S0

S0
$62,755
$38,473
$19,656
$66,373
$125,085
$14,458
$246,984
$137,196
$164,545
$26,083
$47,182
$7,969
$133,663
$341,118
$3,168
$9,650
$989
$342,455
$479,465
$64,366
$156,493
$23,208
$466,236
$58,714
$197,425
$23,381
$124,423
$26,736
$295,129
$284,379
SO

S0

S0

S0

S0

S0

S41

$78

$146
$172
$190
$62,755
$38,473
$19,656
$67,332
$126,699
$14,668
$250,075
$138,590
$165,982
$26,507
547,966
$8,097
$135,835
$344,652
$3,168
$9,650
$989
$342,455
$479,465
$64,366
$156,493
$23,208
$466,236
$58,714
$197,425
$23,381
$124,423
$26,736
$295,129
$284,379
$1,315
$3,404
$730
$1,513
$3,395
52,286
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1150| MALT 2002-2 [5] $2,084 0.00% $2,150 S0 0.00% S0 $2,150
1151|MALT 2002-3 [Total] S0 0.00% S0 S0 0.00% S0 S0
1152|MALT 2003-2 [1] $328 0.00% $338 S0 0.00% S0 $338
1153|MALT 2003-2 [2] $133 0.00% $137 SO 0.00% S0 $137
1154| MALT 2003-2 [3] $85 0.00% $88 S0 0.00% S0 $88
1155|MALT 2003-2 [4] $90 0.00% $93 SO 0.00% S0 $93
1156/ MALT 2003-2 [5] $21 0.00% $21 S0 0.00% S0 $21
1157|MALT 2003-2 [6] $63 0.00% $65 SO 0.00% S0 $65
1158| MALT 2003-2 [7] $56 0.00% $58 S0 0.00% S0 S58
1159|MALT 2003-3 [1] $1,174 0.00% $1,211 SO 0.00% S0 $1,211
1160| MALT 2003-3 [2] $5,105 0.00% $5,266 S0 0.00% S0 $5,266
1161|MALT 2003-4 [1] $464 0.00% $478 SO 0.00% S0 $478
1162|MALT 2003-4 [2] $158 0.00% $163 S0 0.00% SO $163
1163|MALT 2003-4 [3] $308 0.00% $318 S0 0.00% S0 $318
1164|MALT 2003-4 [4] $307 0.00% S317 S0 0.00% SO S317
1165|MALT 2003-4 [5] $133 0.00% $137 SO 0.00% S0 $137
1166|MALT 2003-5 [EIGHT] S48 0.00% S49 S0 0.00% SO S49
1167|MALT 2003-5 [FIVE] $175 0.00% $181 $0 0.00% $0 $181
1168|MALT 2003-5 [FOUR] $459 0.00% S474 SO 0.00% SO S474
1169|MALT 2003-5 [ONE] $136 0.00% $140 SO 0.00% S0 $140
1170 MALT 2003-5 [SEVEN] $182 0.00% $187 S0 0.00% S0 $187
1171|MALT 2003-5 [SIX] $189 0.00% $195 SO 0.00% S0 $195
1172|MALT 2003-5 [THREE] $163 0.00% $168 S0 0.00% S0 $168
1173|MALT 2003-5 [TWO] $81 0.00% $83 $0 0.00% $0 $83
1174 MALT 2003-6 [1] $1,342 0.00% $1,385 S0 0.00% S0 $1,385
1175|MALT 2003-6 [2] $351 0.00% $362 SO 0.00% S0 $362
1176|MALT 2003-6 [3] $829 0.00% $855 S0 0.00% S0 $855
1177|MALT 2003-6 [4] $294 0.00% $303 S0 0.00% S0 $303
1178|MALT 2003-7 [1] S676 0.00% S697 S0 0.00% S0 S697
1179|MALT 2003-7 [2] $78 0.00% $80 S0 0.00% S0 $80
1180| MALT 2003-7 [3] $552 0.00% S570 S0 0.00% S0 S570
1181|MALT 2003-7 [4] $196 0.00% $202 SO 0.00% S0 $202
1182|MALT 2003-7 [5] $115 0.00% $119 S0 0.00% S0 $119
1183|MALT 2003-7 [6] $501 0.00% $516 SO 0.00% S0 S516
1184|MALT 2003-7 [7] $785 0.00% $810 S0 0.00% S0 $810
1185|MALT 2003-7 [8] $300 0.00% $310 SO 0.00% S0 $310
1186|MALT 2003-8 [1] $23 0.00% S24 S0 0.00% S0 S24
1187|MALT 2003-8 [2] $47 0.00% $49 S0 0.00% S0 $49
1188|MALT 2003-8 [3] $89 0.00% S91 S0 0.00% S0 S91
1189|MALT 2003-8 [4] $66 0.00% $68 S0 0.00% S0 $68
1190|MALT 2003-8 [5] $63 0.00% $65 S0 0.00% S0 S65
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1191|MALT 2003-8 [6] $87 0.00% $90 S0 0.00% S0 $90
1192|MALT 2003-8 [7] $46 0.00% $48 S0 0.00% S0 S48
1193|MALT 2003-9 [1] $78 0.00% s81 SO 0.00% S0 $81
1194|MALT 2003-9 [2] $37 0.00% $38 S0 0.00% S0 $38
1195|MALT 2003-9 [3] $79 0.00% $82 SO 0.00% S0 $82
1196|MALT 2003-9 [4] $144 0.00% $148 S0 0.00% S0 $148
1197|MALT 2003-9 [5] $162 0.00% $167 SO 0.00% S0 $167
1198| MALT 2003-9 [6] $37 0.00% $38 S0 0.00% S0 $38
1199|MALT 2003-9 [7] S73 0.00% $75 SO 0.00% S0 $75
1200| MALT 2003-9 [8] $39 0.00% $40 S0 0.00% S0 $S40
1201|MALT 2004-1 [1] $381 0.00% $393 SO 0.00% S0 $393
1202|MALT 2004-1 [2] $163 0.00% $168 S0 0.00% SO $168
1203|MALT 2004-1 [3] $160 0.00% $165 S0 0.00% S0 $165
1204|MALT 2004-1 [4] $363 0.00% S374 S0 0.00% SO S374
1205|MALT 2004-10 [1] $245 0.00% $253 S0 0.00% S0 $253
1206| MALT 2004-10 [2] S667 0.00% S688 S0 0.00% SO S688
1207|MALT 2004-10 [3] $681 0.00% $703 S0 0.00% S0 $703
1208| MALT 2004-10 [4] $343 0.00% S353 S0 0.00% SO $353
1209| MALT 2004-10 [5] $799 0.00% $824 SO 0.00% S0 $824
1210|MALT 2004-11 [1] $932 0.00% S961 S0 0.00% S0 S961
1211|MALT 2004-11 [2] $434 0.00% $447 $0 0.00% $0 $447
1212|MALT 2004-11 [3] $2,523 0.00% $2,603 S0 0.00% S0 $2,603
1213|MALT 2004-11 [4] $1,707 0.00% $1,761 $0 0.00% $0 $1,761
1214|MALT 2004-11 [5] $947 0.00% S977 S0 0.00% S0 S977
1215|MALT 2004-11 [6] $205 0.00% $211 $0 0.00% $0 $211
1216|MALT 2004-11 [7] S755 0.00% S778 S0 0.00% S0 S778
1217|MALT 2004-11 [8] $514 0.00% $530 SO 0.00% S0 $530
1218|MALT 2004-11 [9] S478 0.00% $493 S0 0.00% S0 $493
1219|MALT 2004-12 [1] $566 0.00% $584 $24 0.00% $23 $607
1220|MALT 2004-12 [2] $3,144 0.00% $3,243 $612 0.00% $608 $3,851
1221|MALT 2004-12 [3] $6,558 0.01% $6,765 $1,298 0.00% $1,289 $8,054
1222|MALT 2004-12 [4] $1,631 0.00% $1,683 $S273 0.00% $271 $1,954
1223|MALT 2004-12 [5] $6,256 0.00% $6,454 $963 0.00% $956 $7,409
1224|MALT 2004-12 [6] $3,068 0.00% $3,165 $465 0.00% S461 $3,626
1225|MALT 2004-13 [1] $455 0.00% $470 S0 0.00% S0 $470
1226|MALT 2004-13 [10] $1,032 0.00% $1,064 S0 0.00% S0 $1,064
1227|MALT 2004-13 [11] $319 0.00% $329 SO 0.00% S0 $329
1228|MALT 2004-13 [12] $332 0.00% $342 S0 0.00% S0 $342
1229|MALT 2004-13 [2] $580 0.00% $599 S0 0.00% S0 $599
1230|MALT 2004-13 [3] $260 0.00% $269 S0 0.00% S0 $269
1231|MALT 2004-13 [4] $285 0.00% $294 ) 0.00% S0 $294
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1232|MALT 2004-13 [5] $253 0.00% $261 $0 0.00% $0 $261
1233|MALT 2004-13 [6] $232 0.00% $239 S0 0.00% S0 $239
1234|MALT 2004-13 [7] 5274 0.00% $283 $0 0.00% SO $283
1235|MALT 2004-13 [8] $737 0.00% $760 SO 0.00% S0 $760
1236|MALT 2004-13 [9] 51,011 0.00% $1,043 $0 0.00% SO $1,043
1237|MALT 2004-2 [EIGHT] $286 0.00% $295 SO 0.00% S0 $295
1238|MALT 2004-2 [FIVE] S45 0.00% $46 $0 0.00% SO $46
1239|MALT 2004-2 [FOUR] S73 0.00% S75 SO 0.00% S0 S75
1240|MALT 2004-2 [ONE] S76 0.00% $78 $0 0.00% $O $78
1241|MALT 2004-2 [SEVEN] $184 0.00% $190 SO 0.00% S0 $190
1242|MALT 2004-2 [SIX] 5123 0.00% $127 $0 0.00% SO $127
1243|MALT 2004-2 [THREE] $166 0.00% $171 SO 0.00% S0 $171
1244|MALT 2004-2 [TWO] $169 0.00% S174 SO 0.00% SO S174
1245|MALT 2004-3 [EIGHT] $251 0.00% $259 SO 0.00% S0 $259
1246]|MALT 2004-3 [FIVE] $162 0.00% S167 SO 0.00% SO S167
1247|MALT 2004-3 [FOUR] $124 0.00% $128 SO 0.00% S0 $128
1248|MALT 2004-3 [ONE] $148 0.00% $153 SO 0.00% SO $153
1249|MALT 2004-3 [SEVEN] $183 0.00% $189 SO 0.00% S0 $189
1250|/MALT 2004-3 [SIX] S146 0.00% $151 SO 0.00% SO $151
1251|MALT 2004-3 [THREE] $118 0.00% $122 $0 0.00% $0 $122
1252|MALT 2004-3 [TWO] $206 0.00% $212 SO 0.00% SO $212
1253|MALT 2004-4 [1] $1,158 0.00% $1,195 $317 0.00% $315 $1,510
1254|MALT 2004-4 [10] $278 0.00% $286 $69 0.00% S68 $355
1255|MALT 2004-4 [11] $773 0.00% $798 $195 0.00% $194 $991
1256|MALT 2004-4 [2] S427 0.00% S441 $119 0.00% S118 $559
1257|MALT 2004-4 [3] $348 0.00% $359 S85 0.00% S85 S444
1258|MALT 2004-4 [4] S479 0.00% S$494 $122 0.00% S121 $615
1259|MALT 2004-4 [5] $621 0.00% $641 $161 0.00% $160 $801
1260|MALT 2004-4 [6] $1,087 0.00% $1,121 $303 0.00% $S300 $1,422
1261|MALT 2004-4 [7] $1,573 0.00% $1,623 $452 0.00% $449 $2,072
1262|MALT 2004-4 [8] $1,143 0.00% $1,179 $343 0.00% $341 $1,519
1263|MALT 2004-4 [9] $1,042 0.00% $1,075 $231 0.00% $229 $1,303
1264|MALT 2004-5 [1] $135 0.00% $139 SO 0.00% SO $139
1265|MALT 2004-5 [2] $169 0.00% S$174 SO 0.00% S0 $174
1266|MALT 2004-5 [3] $128 0.00% $132 SO 0.00% SO $132
1267|MALT 2004-5 [4] $176 0.00% $182 SO 0.00% S0 $182
1268|MALT 2004-5 [5] $123 0.00% S$127 SO 0.00% SO $127
1269|MALT 2004-5 [6] $220 0.00% $227 SO 0.00% S0 $227
1270|MALT 2004-5 [7] $209 0.00% $215 SO 0.00% SO $215
1271|MALT 2004-6 [1] $1,648 0.00% $1,700 $300 0.00% $297 $1,998
1272|MALT 2004-6 [10] $4,732 0.00% $4,881 $1,179 0.00% $1,170 $6,051
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1273|MALT 2004-6 [2] $535 0.00% $552 $31 0.00% $31 $583
1274|MALT 2004-6 [3] S1,407 0.00% $1,451 $322 0.00% $319 $1,771
1275|MALT 2004-6 [4] $2,142 0.00% $2,209 $481 0.00% S477 $2,686
1276]|MALT 2004-6 [5] 51,178 0.00% $1,216 $266 0.00% $264 $1,479
1277|MALT 2004-6 [6] $3,679 0.00% $3,795 $971 0.00% $964 $4,759
1278|MALT 2004-6 [7] S8,614 0.01% $8,887 $2,138 0.00% $2,122 $11,009
1279|MALT 2004-6 [8] $3,785 0.00% $3,904 $933 0.00% $926 $4,831
1280|MALT 2004-6 [9] 52,107 0.00% $2,174 $527 0.00% $523 $2,697
1281|MALT 2004-7 [1] $7,362 0.01% $7,595 $2,204 0.00% $2,188 $9,783
1282|MALT 2004-7 [10] $659 0.00% $680 $185 0.00% $183 $863
1283|MALT 2004-7 [2] $1,140 0.00% $1,176 $334 0.00% $332 $1,508
1284|MALT 2004-7 [3] $2,106 0.00% $2,172 $636 0.00% $632 $2,804
1285|MALT 2004-7 [4] $896 0.00% $924 $254 0.00% $252 $1,176
1286|MALT 2004-7 [5] $218 0.00% $225 S49 0.00% S49 S274
1287|MALT 2004-7 [6] $581 0.00% $600 $149 0.00% $148 S747
1288|MALT 2004-7 [7] $1,415 0.00% $1,460 $394 0.00% $391 $1,851
1289|MALT 2004-7 [8] $614 0.00% $633 $171 0.00% $170 $803
1290|MALT 2004-7 [9] $5,580 0.00% $5,756 $1,672 0.00% $1,660 $7,416
1291|MALT 2004-8 [1] S7,517 0.01% $7,754 $1,976 0.00% $1,962 $9,716
1292|MALT 2004-8 [2] $5,511 0.00% 55,685 $1,381 0.00% $1,371 $7,056
1293|MALT 2004-8 [3] $1,865 0.00% $1,924 $452 0.00% S448 $2,373
1294|MALT 2004-8 [4] $1,525 0.00% 51,573 $347 0.00% $345 $1,918
1295|MALT 2004-8 [5] $1,93O 0.00% $1,991 $436 0.00% $432 $2,424
1296|MALT 2004-8 [6] $1,417 0.00% $1,462 $303 0.00% $301 $1,763
1297|MALT 2004-8 [7] $995 0.00% $1,026 $208 0.00% $206 $1,232
1298|MALT 2004-8 [8] $1,709 0.00% $1,763 $424 0.00% S421 $2,184
1299|MALT 2004-9 [Total] $3,288 0.00% $3,392 SO 0.00% S0 $3,392
1300|/MALT 2005-1 [1] $1,005 0.00% $1,036 SO 0.00% SO $1,036
1301|MALT 2005-1 [2] $1,824 0.00% $1,881 SO 0.00% S0 $1,881
1302|MALT 2005-1 [3] $1,795 0.00% $1,851 SO 0.00% SO $1,851
1303|MALT 2005-1 [4] $713 0.00% $736 SO 0.00% S0 $736
1304|MALT 2005-1 [5] S736 0.00% $759 SO 0.00% SO $759
1305|MALT 2005-1 [6] $6,063 0.00% $6,255 SO 0.00% S0 $6,255
1306|MALT 2005-1 [7] $1,211 0.00% $1,250 SO 0.00% SO $1,250
1307|MALT 2005-2 [1] $4,717 0.00% $4,866 SO 0.00% S0 $4,866
1308|MALT 2005-2 [2] $2,531 0.00% $2,611 SO 0.00% SO $2,611
1309|MALT 2005-2 [3] $692 0.00% S714 SO 0.00% S0 S714
1310|/MALT 2005-2 [4] $4,561 0.00% $4,705 SO 0.00% SO $4,705
1311|MALT 2005-2 [5] $1,325 0.00% $1,367 SO 0.00% S0 $1,367
1312|MALT 2005-2 [6] $1,127 0.00% $1,162 SO 0.00% SO $1,162
1313|MALT 2005-3 [1] $6,402 0.01% $6,604 $1,366 0.00% $1,356 $7,961




12-12020-mg Doc 4770-13  Filed,
- Schedule qf, 5

ﬁ

%?h%w§%$§n§

Entered 08/20/13 22:01:04
sts  Pg 34 of 78

iligence

Exhibit 12

1314

1315

1316

1317

1318

1319

1320

1321

1322

1323

1324

1325

1326

1327

1328

1329

1330

1331

1332

1333

1334

1335

1336

1337

1338

1339

1340

1341

1342

1343

1344

1345

1346

1347

1348

1349

1350

1351

1352

1353

1354

MALT 2005-3 [2]
MALT 2005-3 [3]
MALT 2005-3 [4]
MALT 2005-3 [5]
MALT 2005-3 [6]
MALT 2005-3 [7]
MALT 2005-4 [1]
MALT 2005-4 [2]
MALT 2005-4 [3]
MALT 2005-4 [4]
MALT 2005-4 [5]
MALT 2005-5 [1]
MALT 2005-5 [2]
MALT 2005-5 [3]
MALT 2005-5 [4]
MALT 2005-5 [5]
MALT 2005-6 [1]
MALT 2005-6 [2]
MALT 2006-1 [Total]
MALT 2006-3 [1]
MALT 2006-3 [2]
MALT 2007-1 [GRP_3]

MALT 2007-1 [POOL_1]

MALT 2007-HF1 [1]
MALT 2007-HF1 [2]
MALT 2007-HF1 [3]
MALT 2007-HF1 [4]
MALT 2007-HF1 [5]
MANA 2007-A2 [1]
MANA 2007-A2 [2]
MANA 2007-A2 [3]
MANA 2007-AF1 [1]
MANA 2007-AF1 [2]
MANA 2007-AF1 [3]

MANA 2007-OAR3 [Total]
MANA 2007-OAR4 [Total]

MARM 2003-2 [1]
MARM 2003-2 [2]
MARM 2003-2 [3]
MARM 2003-2 [4]
MARM 2003-2 [5]

$1,885
$3,112
$2,245
$1,725
$12,588
$2,225
$9,138
$10,396
$8,559
$3,065
$10,060
$820
$3,797
$19,631
$2,333
$4,722
$2,370
$295
$7,831
$101
S12

$69
$190
$6,494
$28,548
$4,586
$40,694
$4,502
SO

SO

SO

Y]

SO

S6

SO

SO

$56
$65
$102
$109
$43

0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.01%
0.01%
0.01%
0.00%
0.01%
0.00%
0.00%
0.02%
0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.00%
0.00%
0.00%
0.01%
0.02%
0.00%
0.03%
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%

$1,944
$3,210
$2,316
$1,779
$12,986
$2,295
$9,427
$10,725
$8,830
$3,162
$10,378
$845
$3,917
$20,252
$2,407
$4,872
$2,445
$304
$8,079
$104
$12

$71
$196
$6,700
$29,451
$4,731
$41,980
$4,644
S0

$0

S0

$9

S0

$6

S0

$0

$58
$67
$105
$112
$44

S406
$719
$386
$312
$2,595
$520
$2,323
$2,156
$1,998
$612
$2,368
$93
S754
$5,238
$632
$1,199
S0

$0

S0

$0

S0

$0

S0

$0

S0

$0

S0

$0
54,266
$4,340
$10,999
$0

S0

$0
596,181
$767
S0
$0
S0
$0
S0

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%
0.02%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$403
$714
$384
$310
$2,576
$517
$2,306
$2,140
$1,983
$607
$2,351
$93
$749
$5,200
$627
$1,191
SO

S0

SO

S0

SO

S0

SO

S0

SO

S0

SO

S0
$4,235
$4,308
$10,919
S0

SO

S0
$95,484
$762
SO

S0

S0

S0

SO

$2,347
$3,924
$2,700
$2,089
$15,562
$2,812
$11,733
$12,865
$10,813
$3,769
$12,728
$938
$4,666
$25,452
$3,034
$6,062
$2,445
$304
$8,079
$104
S12

$71
$196
$6,700
$29,451
$4,731
$41,980
$4,644
$4,235
$4,308
$10,919
$9

SO

S6
$95,484
$762
$58
$67
$105
$112
$44
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1355|MARM 2003-2 [6] $21 0.00% $21 S0 0.00% S0 $21
1356/MARM 2003-7 [FIVE] $12 0.00% $12 S0 0.00% S0 $12
1357|MARM 2003-7 [FOUR] $10 0.00% $11 $0 0.00% S0 $11
1358 MARM 2003-7 [ONE] S5 0.00% S5 S0 0.00% S0 S5
1359|MARM 2003-7 [THREE] $14 0.00% $15 $0 0.00% S0 $15
1360|MARM 2003-7 [TWO] S7 0.00% S8 S0 0.00% S0 S8
1361|MARM 2004-1 [1] $44 0.00% $45 $0 0.00% S0 $45
1362|MARM 2004-1 [2] $80 0.00% $82 $0 0.00% $0 $82
1363|MARM 2004-1 [3] $158 0.00% $163 $0 0.00% S0 $163
1364/ MARM 2004-1 [4] $84 0.00% $87 $0 0.00% $0 $87
1365|MARM 2004-1 [5] $63 0.00% $65 $0 0.00% S0 $65
1366/ MARM 2004-1 [6] $78 0.00% $80 S0 0.00% S0 $80
1367|MARM 2004-10 [1] $1,633 0.00% $1,685 $0 0.00% $0 $1,685
1368|MARM 2004-10 [2] $2,662 0.00% $2,746 S0 0.00% $0 $2,746
1369|MARM 2004-10 [3] $1,707 0.00% $1,761 $0 0.00% $0 $1,761
1370/ MARM 2004-11 [1] $10,878 0.01% $11,222 S0 0.00% S0 $11,222
1371|MARM 2004-11 [2] $12,998 0.01% $13,409 $0 0.00% $0 $13,409
1372|MARM 2004-12 [1] $199 0.00% $205 S0 0.00% S0 $205
1373|MARM 2004-12 [2] $359 0.00% $371 $0 0.00% $0 $371
1374|MARM 2004-12 [3] $794 0.00% $819 S0 0.00% $0 $819
1375|MARM 2004-12 [4] $362 0.00% $373 $0 0.00% $0 $373
1376|MARM 2004-12 [5] $288 0.00% $298 S0 0.00% $0 $298
1377|MARM 2004-14 [1] $11,246 0.01% $11,601 $0 0.00% $0 $11,601
1378| MARM 2004-14 [2] $8,442 0.01% $8,709 S0 0.00% S0 $8,709
1379|MARM 2004-15 [1] $1,980 0.00% $2,043 $0 0.00% $0 $2,043
1380| MARM 2004-15 [2] $2,875 0.00% $2,966 S0 0.00% $0 $2,966
1381|MARM 2004-15 [3] $983 0.00% $1,014 $0 0.00% $0 $1,014
1382| MARM 2004-15 [4] $3,403 0.00% $3,510 S0 0.00% $0 $3,510
1383|MARM 2004-15 [5] $563 0.00% $580 $0 0.00% S0 $580
1384| MARM 2004-15 [6] $1,765 0.00% $1,821 S0 0.00% S0 $1,821
1385|MARM 2004-15 [7] $1,799 0.00% $1,856 $0 0.00% $0 $1,856
1386| MARM 2004-15 [8] $2,323 0.00% $2,396 S0 0.00% S0 $2,396
1387|MARM 2004-15 [9] $1,853 0.00% $1,912 $0 0.00% $0 $1,912
1388| MARM 2004-2 [1] $749 0.00% $772 S0 0.00% S0 $772
1389|MARM 2004-2 [2] $1,014 0.00% $1,046 $0 0.00% $0 $1,046
1390| MARM 2004-2 [3] $3,971 0.00% $4,096 S0 0.00% S0 $4,096
1391|MARM 2004-3 [1] $622 0.00% $642 $0 0.00% $0 $642
1392| MARM 2004-3 [2] $1,079 0.00% $1,113 $0 0.00% $0 $1,113
1393|MARM 2004-3 [3] $1,379 0.00% $1,423 $0 0.00% $0 $1,423
1394| MARM 2004-3 [4] $1,036 0.00% $1,069 $0 0.00% $0 $1,069
1395|MARM 2004-3 [5] $861 0.00% $888 $0 0.00% $0 $888
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1396/ MARM 2004-3 [6] $1,417 0.00% $1,462 S0 0.00% S0 $1,462
1397|MARM 2004-3 [7] $593 0.00% $612 S0 0.00% S0 $612
1398| MARM 2004-3 [8] $2,411 0.00% $2,487 S0 0.00% S0 $2,487
1399|MARM 2004-4 [1] $1,132 0.00% $1,168 SO 0.00% S0 $1,168
1400 MARM 2004-4 [2] $3,529 0.00% $3,641 S0 0.00% S0 $3,641
1401| MARM 2004-4 [3] $1,604 0.00% $1,655 SO 0.00% S0 $1,655
1402| MARM 2004-4 [4] $3,119 0.00% $3,218 S0 0.00% S0 $3,218
1403| MARM 2004-4 [5] $746 0.00% $770 SO 0.00% S0 $770
1404/ MARM 2004-5 [1] $665 0.00% $686 S0 0.00% S0 $686
1405|MARM 2004-5 [2] $215 0.00% $221 SO 0.00% S0 $221
1406| MARM 2004-5 [3] $417 0.00% $430 S0 0.00% S0 $430
1407| MARM 2004-5 [4] $298 0.00% $307 S0 0.00% S0 $307
1408 MARM 2004-5 [5] $1,165 0.00% $1,202 SO 0.00% SO $1,202
1409| MARM 2004-5 [6] $709 0.00% $731 SO 0.00% S0 $731
1410 MARM 2004-5 [7] S76 0.00% S79 SO 0.00% SO S79
1411|MARM 2004-5 [8] $168 0.00% $173 SO 0.00% S0 $173
1412| MARM 2004-5 [9] S374 0.00% $S386 SO 0.00% SO $386
1413|MARM 2004-6 [1] $852 0.00% $879 S0 0.00% S0 $879
1414|MARM 2004-6 [2] $1,510 0.00% $1,558 SO 0.00% SO $1,558
1415|MARM 2004-6 [3] $866 0.00% $893 S0 0.00% S0 $893
1416|MARM 2004-6 [4] $5,072 0.00% S5,232 S0 0.00% S0 S5,232
1417|MARM 2004-6 [5] $463 0.00% $478 SO 0.00% S0 $478
1418|MARM 2004-6 [6] $862 0.00% $889 S0 0.00% S0 $889
1419| MARM 2004-7 [1] $1,385 0.00% $1,428 $0 0.00% $0 $1,428
1420|MARM 2004-7 [2] $1,633 0.00% $1,684 S0 0.00% S0 $1,684
1421|MARM 2004-7 [3] $5,825 0.00% $6,009 S0 0.00% S0 $6,009
1422|MARM 2004-7 [4] $1,349 0.00% $1,392 S0 0.00% S0 $1,392
1423|MARM 2004-7 [5] $1,153 0.00% $1,189 SO 0.00% S0 $1,189
1424/ MARM 2004-7 [6] $11,037 0.01% $11,386 S0 0.00% S0 $11,386
1425|MARM 2004-8 [1] $2,407 0.00% $2,483 SO 0.00% S0 $2,483
1426/ MARM 2004-8 [2] $2,623 0.00% $2,706 S0 0.00% S0 $2,706
1427|MARM 2004-8 [3] $1,563 0.00% $1,613 SO 0.00% S0 $1,613
1428 MARM 2004-8 [4] $2,989 0.00% $3,084 S0 0.00% S0 $3,084
1429 MARM 2004-8 [5] $3,102 0.00% $3,200 SO 0.00% S0 $3,200
1430|MARM 2004-8 [6] $588 0.00% S606 S0 0.00% S0 S606
1431|MARM 2004-8 [7] $724 0.00% S747 S0 0.00% S0 S747
1432| MARM 2004-8 [8] $3,367 0.00% $3,473 S0 0.00% S0 S3,473
1433|MARM 2004-9 [1] $15,334 0.01% $15,819 S0 0.00% S0 $15,819
1434|MARM 2004-9 [2] $12,853 0.01% $13,259 S0 0.00% S0 $13,259
1435|MARM 2005-1 [1] $3,636 0.00% $3,751 S0 0.00% S0 $3,751
1436|MARM 2005-1 [10] $8,282 0.01% $8,543 S0 0.00% S0 $8,543
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1437|MARM 2005-1 [2] $5,123 0.00% $5,285 S0 0.00% S0 $5,285
1438/MARM 2005-1 [3] $3,120 0.00% $3,219 SO 0.00% SO $3,219
1439|MARM 2005-1 [4] $11,619 0.01% $11,986 SO 0.00% S0 $11,986
1440 MARM 2005-1 [5] $16,162 0.01% $16,673 $0 0.00% $0 $16,673
1441MARM 2005-1 [6] $15,282 0.01% $15,765 SO 0.00% S0 $15,765
1442]MARM 2005-1 [7] $16,948 0.01% $17,484 SO 0.00% SO $17,484
1443|MARM 2005-1 [8] $4,881 0.00% $5,036 SO 0.00% S0 $5,036
1444 MARM 2005-1 [9] $2,246 0.00% $2,317 S0 0.00% S0 $2,317
1445|MARM 2005-2 [1] $1,772 0.00% $1,828 SO 0.00% S0 $1,828
1446|MARM 2005-2 [2] $2,440 0.00% $2,517 S0 0.00% S0 $2,517
1447|MARM 2005-2 [3] $8,891 0.01% $9,173 SO 0.00% S0 $9,173
1448|MARM 2005-2 [4] $4,649 0.00% $4,796 $0 0.00% $0 $4,796
1449|MARM 2005-2 [5] $6,431 0.01% $6,634 $0 0.00% $0 $6,634
1450 MARM 2005-2 [6] $2,286 0.00% $2,359 $0 0.00% $0 $2,359
1451 MARM 2005-2 [7] $5,107 0.00% $5,269 $0 0.00% $0 $5,269
1452|MARM 2005-3 [1] $7,075 0.01% $7,299 $0 0.00% $0 $7,299
1453|MARM 2005-3 [2] $7,902 0.01% $8,152 $0 0.00% $0 $8,152
1454/ MARM 2005-3 [3] $10,644 0.01% $10,980 $0 0.00% $0 $10,980
1455|MARM 2005-3 [4] $1,216 0.00% $1,255 $0 0.00% $0 $1,255
1456|MARM 2005-3 [5] $1,228 0.00% $1,267 $0 0.00% $0 $1,267
1457|MARM 2005-6 [1] $5,163 0.00% $5,327 SO 0.00% SO $5,327
1458| MARM 2005-6 [2] $1,423 0.00% $1,468 $0 0.00% $0 $1,468
1459|MARM 2005-6 [3] $4,141 0.00% $4,272 SO 0.00% S0 $4,272
1460 MARM 2005-6 [4] $3,983 0.00% $4,109 $0 0.00% $0 $4,109
1461|MARM 2005-6 [5] $10,603 0.01% $10,938 SO 0.00% SO $10,938
1462|MARM 2005-6 [6] $4,703 0.00% $4,852 $0 0.00% $0 $4,852
1463|MARM 2005-6 [7] $2,223 0.00% $2,294 SO 0.00% S0 $2,294
1464|MARM 2005-7 [1] $10,498 0.01% $10,830 $0 0.00% $0 $10,830
1465|MARM 2005-7 [2] $32,082 0.03% $33,096 S0 0.00% SO $33,096
1466/|MARM 2005-7 [3] $4,397 0.00% $4,536 SO 0.00% SO $4,536
1467|MARM 2005-8 [110YR] S12 0.00% S12 SO 0.00% S0 $12
1468/ MARM 2005-8 [12YR] S3 0.00% S3 SO 0.00% SO S3
1469|MARM 2005-8 [13YR] $10 0.00% $10 S0 0.00% SO $10
1470|MARM 2005-8 [15YR] $83 0.00% $86 SO 0.00% SO $86
1471MARM 2005-8 [16M] $53 0.00% S55 S0 0.00% SO S55
1472|MARM 2005-8 [17YR] S8 0.00% S8 SO 0.00% SO S8
1473|MARM 2005-8 [22YR] S5 0.00% S5 S0 0.00% S0 S5
1474 MARM 2005-8 [23YR] S15 0.00% S15 SO 0.00% SO S15
1475|MARM 2005-8 [25YR] $411 0.00% $424 S0 0.00% SO S424
1476]|MARM 2005-8 [26M] S19 0.00% $20 SO 0.00% SO $20
1477|MARM 2005-8 [27YR] $546 0.00% $563 S0 0.00% SO $563
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1478/ MARM 2005-8 [310YR] $360 0.00% $371 $0 0.00% $O $371
1479|MARM 2006-0A2 [1] S0 0.00% o) S0 0.00% S0 S0
1480|MARM 2006-0A2 [2] o) 0.00% o) SO 0.00% SO o)
1481|MARM 2006-0A2 [3] $3,129 0.00% $3,228 $3,129 0.00% $3,107 $6,335
1482|MARM 2006-0A2 [4] o) 0.00% o) SO 0.00% SO o)
1483|MARM 2007-1 [11MO] S0 0.00% S0 $1,076 0.00% $1,068 $1,068
1484|MARM 2007-1 [11M1] SO 0.00% SO $1,238 0.00% $1,229 $1,229
1485|MARM 2007-1 [11M2] S0 0.00% S0 $336 0.00% $334 $334
1486|MARM 2007-1 [11M3] o) 0.00% o) $2,881 0.00% $2,860 $2,860
1487|MARM 2007-1 [11TO] S0 0.00% S0 $271 0.00% $269 $269
1488|MARM 2007-1 [11T1] o) 0.00% o) $89 0.00% $89 $89
1489|MARM 2007-1 [11T2] S0 0.00% S0 S42 0.00% S42 $42
1490|MARM 2007-1 [11T3] SO 0.00% SO $168 0.00% S167 S167
1491|MARM 2007-1 [12MO] S0 0.00% S0 SO 0.00% S0 S0
1492|MARM 2007-1 [12M1] SO 0.00% SO SO 0.00% SO SO
1493|MARM 2007-1 [12M2] S0 0.00% S0 SO 0.00% S0 S0
1494|MARM 2007-1 [12M3] SO 0.00% SO SO 0.00% SO SO
1495|MARM 2007-1 [12T0] S0 0.00% S0 SO 0.00% S0 S0
1496|MARM 2007-1 [12T1] SO 0.00% SO SO 0.00% SO SO
1497|MARM 2007-1 [12T2] SO 0.00% SO $0 0.00% $0 $0
1498/ MARM 2007-1 [12T3] SO 0.00% SO SO 0.00% SO SO
1499|MARM 2007-1 [2] S0 0.00% S0 $2,692 0.00% $2,673 $2,673
1500]|MARM 2007-2 ([Total] $125 0.00% $129 SO 0.00% SO $129
1501|MARP 2005-1 [1A] $12,43O 0.01% $12,823 $0 0.00% $0 $12,823
1502|MARP 2005-1 [1B] $34,113 0.03% $35,192 SO 0.00% SO $35,192
1503|MARP 2005-1 [1C] $31,482 0.02% 532,478 SO 0.00% S0 $32,478
1504|MARP 2005-1 [1D] $23,173 0.02% $23,906 SO 0.00% SO $23,906
1505|MARP 2005-1 [1E] $9,49O 0.01% $9,790 SO 0.00% S0 $9,790
1506/ MARP 2005-1 [1F] $7,546 0.01% $7,785 SO 0.00% SO $7,785
1507|MARP 2005-1 [2] $4,804 0.00% $4,955 SO 0.00% S0 $4,955
1508| MARP 2005-2 [POOL1_A] $13,949 0.01% $14,390 SO 0.00% SO $14,390
1509| MARP 2005-2 [POOL1_B] $2,079 0.00% $2,145 SO 0.00% S0 $2,145
1510 MARP 2005-2 [POOL1_C] $1,092 0.00% $1,126 SO 0.00% SO $1,126
1511|MARP 2005-2 [POOL1_D] 5788 0.00% $813 SO 0.00% S0 $813
1512|MARP 2005-2 [POOL2] $872 0.00% $899 SO 0.00% SO $899
1513|MARP 2006-1 [I_1] $2,200 0.00% $2,270 SO 0.00% S0 $2,27O
1514 MARP 2006-1 [l_234] S724 0.00% S747 SO 0.00% SO S747
1515|MARP 2006-1 [II] S64 0.00% $66 SO 0.00% S0 $66
1516/MARP 2006-2 [1] $64,492 0.05% $66,531 SO 0.00% SO $66,531
1517|MARP 2006-2 [2] $1,263 0.00% $1,303 SO 0.00% S0 $1,303
1518|MASD 2004-1 [1A] $10,688 0.01% $11,026 SO 0.00% SO $11,026
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1519|MASD 2004-1 [1F] $28,471 0.02% $29,371 S0 0.00% S0 $29,371
1520| MASD 2004-2 [A] $8,861 0.01% $9,141 S0 0.00% S0 $9,141
1521|MASD 2004-2 [F] $15,775 0.01% $16,273 SO 0.00% S0 $16,273
1522|MASD 2005-1 [1] $2,075 0.00% $2,140 S0 0.00% S0 $2,140
1523|MASD 2005-1 [2] $2,056 0.00% $2,121 SO 0.00% S0 $2,121
1524|MASD 2005-2 [1] $14,652 0.01% $15,116 S0 0.00% S0 $15,116
1525|MASD 2005-2 [2] $20,837 0.02% $21,496 SO 0.00% S0 $21,496
1526{MASD 2005-3 [1] $27,466 0.02% $28,335 S0 0.00% S0 $28,335
1527|MASD 2005-3 [2] $31,603 0.02% $32,602 SO 0.00% S0 $32,602
1528| MASD 2006-1 [A] $74,980 0.06% $77,350 S0 0.00% S0 $77,350
1529|MASD 2006-1 [F] $33,179 0.03% $34,228 SO 0.00% S0 $34,228
1530| MASD 2006-2 [A] $7,392 0.01% $7,626 SO 0.00% SO $7,626
1531|MASD 2006-2 [F] $3,019 0.00% $3,115 S0 0.00% S0 $3,115
1532|MASD 2006-3 [A] S$5,310 0.00% S5,478 SO 0.00% SO S5,478
1533|MASD 2006-3 [F] $3,508 0.00% $3,619 S0 0.00% S0 $3,619
1534|MASD 2007-1 [A] SO 0.00% SO $228,989 0.04% $227,329 $227,329
1535|MASD 2007-1 [F] S0 0.00% S0 $78,179 0.01% $77,612 $77,612
1536/ MASD 2007-2 [A] SO 0.00% SO $199,813 0.04% $198,365 $198,365
1537|MASD 2007-2 [F] S0 0.00% SO $55,788 0.01% $55,384 $55,384
1538|MASTR 2002-7 [1] $286 0.00% $295 S0 0.00% S0 $295
1539|MASTR 2002-7 [2] $585 0.00% $604 SO 0.00% S0 $604
1540|MASTR 2002-7 [3] S98 0.00% $101 S0 0.00% S0 $101
1541|MASTR 2002-8 [1] $23 0.00% $23 $0 0.00% $0 $23
1542|MASTR 2002-8 [2] S52 0.00% S54 S0 0.00% S0 S54
1543|MASTR 2003-10 [1] $82 0.00% S84 SO 0.00% S0 S84
1544|MASTR 2003-10 [2] S46 0.00% S47 S0 0.00% S0 S47
1545|MASTR 2003-10 [3] $923 0.00% $952 SO 0.00% S0 $952
1546|MASTR 2003-10 [4] $329 0.00% $S340 S0 0.00% S0 $340
1547|MASTR 2003-10 [5] $44 0.00% $45 S0 0.00% S0 $45
1548|MASTR 2003-10 [6] $138 0.00% $143 S0 0.00% S0 $143
1549|MASTR 2003-11 [1] $25 0.00% $26 SO 0.00% S0 $26
1550|MASTR 2003-11 [10] S24 0.00% $25 S0 0.00% S0 $25
1551|MASTR 2003-11 [2] $36 0.00% $37 S0 0.00% S0 $37
1552| MASTR 2003-11 ([3] $12 0.00% S12 S0 0.00% S0 S12
1553| MASTR 2003-11 [4] S8 0.00% S8 S0 0.00% S0 S8
1554|MASTR 2003-11 [5] S5 0.00% S5 S0 0.00% S0 S5
1555|MASTR 2003-11 [6] $54 0.00% S56 S0 0.00% S0 S56
1556|MASTR 2003-11 [7] $27 0.00% $28 S0 0.00% S0 $28
1557|MASTR 2003-11 [8] $18 0.00% $19 S0 0.00% S0 $19
1558|MASTR 2003-11 [9] $45 0.00% S46 S0 0.00% S0 S46
1559|MASTR 2003-12 [1] $68 0.00% $70 ) 0.00% S0 $70
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1560 MASTR 2003-12 [2] $29 0.00% $30 S0 0.00% $0 $30
1561|MASTR 2003-12 [3] $207 0.00% $213 S0 0.00% S0 $213
1562|MASTR 2003-12 [4] $92 0.00% $95 $0 0.00% S0 $95
1563|MASTR 2003-12 [5] $24 0.00% $24 $0 0.00% S0 $24
1564|MASTR 2003-12 [6] $89 0.00% $92 $0 0.00% $0 $92
1565|MASTR 2003-2 [ONE] $355 0.00% $366 $0 0.00% S0 $366
1566|MASTR 2003-2 [THREE] $523 0.00% $539 S0 0.00% S0 $539
1567|MASTR 2003-2 [TWO] $669 0.00% $691 $0 0.00% S0 $691
1568/ MASTR 2003-3 [FIVE] $83 0.00% $86 $0 0.00% S0 $86
1569|MASTR 2003-3 [FOUR] $20 0.00% $21 $0 0.00% S0 $21
1570/ MASTR 2003-3 [ONE] $93 0.00% $96 S0 0.00% S0 $96
1571|MASTR 2003-3 [THREE] $251 0.00% $259 $0 0.00% $0 $259
1572|MASTR 2003-3 [TWOC] $114 0.00% $118 S0 0.00% $0 $118
1573|MASTR 2003-3 [TWOD] $3 0.00% $3 $0 0.00% $0 $3
1574/ MASTR 2003-3 [TWONC] $212 0.00% $219 S0 0.00% $0 $219
1575|MASTR 2003-4 [EIGHT] s7 0.00% s7 $0 0.00% $0 s7
1576/ MASTR 2003-4 [FIVE] $10 0.00% $11 S0 0.00% $0 $11
1577|MASTR 2003-4 [FOUR] $10 0.00% $11 $0 0.00% $0 $11
1578|MASTR 2003-4 [ONE] S7 0.00% $8 S0 0.00% S0 S8
1579|MASTR 2003-4 [SEVEN] $0 0.00% $0 $0 0.00% S0 S0
1580| MASTR 2003-4 [SIX] $60 0.00% $62 S0 0.00% $0 $62
1581|MASTR 2003-4 [THREE] $5 0.00% S5 $0 0.00% S0 S5
1582| MASTR 2003-4 [TWO] $22 0.00% $23 o) 0.00% $0 $23
1583|MASTR 2003-5 [1] $21 0.00% $21 $0 0.00% $0 $21
1584| MASTR 2003-5 [2] $32 0.00% $33 S0 0.00% S0 $33
1585|MASTR 2003-5 [3] $2 0.00% $2 $0 0.00% $0 $2
1586| MASTR 2003-5 [4] $31 0.00% $32 S0 0.00% $0 $32
1587|MASTR 2003-5 [5] $16 0.00% $17 $0 0.00% $0 $17
1588| MASTR 2003-6 [EIGHT] $131 0.00% $135 S0 0.00% S0 $135
1589|MASTR 2003-6 [FIVE] $124 0.00% $128 $0 0.00% $0 $128
1590| MASTR 2003-6 [FOUR] $58 0.00% $60 S0 0.00% S0 $S60
1591|MASTR 2003-6 [NINE] $123 0.00% $127 $0 0.00% $0 $127
1592|MASTR 2003-6 [ONE] $35 0.00% $36 S0 0.00% S0 $36
1593|MASTR 2003-6 [SEVEN] $54 0.00% $56 $0 0.00% S0 $56
1594| MASTR 2003-6 [SIX] $510 0.00% $526 S0 0.00% S0 $526
1595|MASTR 2003-6 [THREE] $605 0.00% $624 $0 0.00% $0 $624
1596|MASTR 2003-6 [TWO] $32 0.00% $33 S0 0.00% S0 $33
1597|MASTR 2003-7 [1] $81 0.00% $84 $0 0.00% $0 $84
1598| MASTR 2003-7 [2] $62 0.00% $64 $0 0.00% $0 $64
1599|MASTR 2003-7 [3] $7 0.00% s7 $0 0.00% $0 $7
1600| MASTR 2003-7 [4] $152 0.00% $157 $0 0.00% $0 $157
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1601

1602

1603

1604

1605

1606

1607

1608

1609

1610

1611

1612

1613

1614

1615

1616

1617

1618

1619

1620

1621

1622

1623

1624

1625

1626

1627

1628

1629

1630

1631

1632

1633

1634

1635

1636

1637

1638

1639

1640

1641

MASTR 2003-7
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-8
MASTR 2003-9
MASTR 2003-9
MASTR 2003-9
MASTR 2003-9
MASTR 2003-9
MASTR 2004-1
MASTR 2004-1
MASTR 2004-1
MASTR 2004-1
MASTR 2004-1
MASTR 2004-10
MASTR 2004-10
MASTR 2004-10
MASTR 2004-10
MASTR 2004-10
MASTR 2004-10
MASTR 2004-11
MASTR 2004-11
MASTR 2004-11
MASTR 2004-11
MASTR 2004-11
MASTR 2004-3
MASTR 2004-3
MASTR 2004-3
MASTR 2004-3
MASTR 2004-3
MASTR 2004-4
MASTR 2004-4
MASTR 2004-4
MASTR 2004-4
MASTR 2004-4
MASTR 2004-5

(5]
(1]
(2]
(3]
(4]
(5]
(6]
[7]
(8]
(1]
(2]
(3]
(4]
(5]
(1]
(2]
(3]
(4]
(5]
(1
(2]
(3]
(4]
[5]
(6]
(1
(2]
(3]
(4]
[5]
(1]
[2]
(3]
(4]
(5]

[ONE1]
[ONE2]
[ONE3]
[THREE]
[TWO]

(1]

$4
$141
$92
$0

$16
$14
S5

$8

$51
$424
$431
$38
$53
$288
$2,323
$59
$713
$420
$1,688
5674
$852
$748
$783
$1,721
$928
$664
$766
$1,151
$3,278
$2,213
$375
$111
$892
$1,801
$118
$175
$168
$12
$58
$686
$1,126

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%
0.00%
0.00%
0.00%
0.00%
0.00%

$0

S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

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%
0.00%
0.00%
0.00%
0.00%
0.00%

S0
S0
S0
$0
S0
$0
S0
$0
S0
$0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

s4
$146
$95

SO

S$17
$15
S5

S8

$52
$438
$445
$39
$55
$297
$2,396
$60
$736
$433
$1,741
$696
$879
$772
$808
$1,776
$957
$685
$790
$1,188
$3,382
$2,283
$387
$115
$920
$1,858
$122
$180
$173
$12
$60
$707
$1,161
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1642|MASTR 2004-5 [2] $247 0.00% $254 S0 0.00% S0 $254
1643|MASTR 2004-6 [1] $387 0.00% $399 S0 0.00% S0 $399
1644| MASTR 2004-6 [2A] $357 0.00% $368 S0 0.00% S0 $368
1645|MASTR 2004-6 [2B] $277 0.00% $285 SO 0.00% S0 $285
1646/ MASTR 2004-6 [3] $393 0.00% $405 S0 0.00% S0 $405
1647|MASTR 2004-6 [4] $274 0.00% $282 SO 0.00% S0 $282
1648| MASTR 2004-6 [5] $401 0.00% $414 S0 0.00% S0 $414
1649|MASTR 2004-6 [6] $192 0.00% $198 SO 0.00% S0 $198
1650 MASTR 2004-6 [7] $421 0.00% $434 S0 0.00% S0 $434
1651|MASTR 2004-8 [1] S6 0.00% S6 SO 0.00% S0 S6
1652| MASTR 2004-8 [2] $16 0.00% $16 S0 0.00% S0 $16
1653|MASTR 2004-8 [3] S3 0.00% S3 S0 0.00% S0 S3
1654| MASTR 2004-8 [4] S9 0.00% S9 SO 0.00% SO S9
1655|MASTR 2004-9 [1] $210 0.00% $216 SO 0.00% S0 $216
1656/ MASTR 2004-9 [2] $3,238 0.00% $3,340 SO 0.00% SO $3,340
1657| MASTR 2004-9 [3] $890 0.00% $918 S0 0.00% S0 $918
1658 MASTR 2004-9 [4] $1,082 0.00% $1,116 SO 0.00% SO $1,116
1659|MASTR 2004-9 [5] $170 0.00% $175 SO 0.00% S0 $175
1660 MASTR 2004-9 [6] $333 0.00% $343 SO 0.00% SO $343
1661|MASTR 2004-9 [7] $174 0.00% $179 SO 0.00% S0 $179
1662|MASTR 2004-9 [8] S530 0.00% S547 S0 0.00% S0 S547
1663|MHL 2004-1 [Total] $10,254 0.01% $10,578 SO 0.00% S0 $10,578
1664|MHL 2004-2 [Total] $8,316 0.01% $8,579 S0 0.00% S0 $8,579
1665|MHL 2005-1 [1] $12,409 0.01% $12,802 SO 0.00% S0 $12,802
1666|MHL 2005-1 [2] $1,880 0.00% $1,939 S0 0.00% S0 $1,939
1667|MHL 2005-2 [1] $10,862 0.01% $11,205 SO 0.00% S0 $11,205
1668 MHL 2005-2 [2] $1,281 0.00% $1,321 SO 0.00% SO $1,321
1669|MHL 2005-3 [Total] $20,556 0.02% $21,206 SO 0.00% S0 $21,206
1670|MHL 2005-4 [Total] $27,447 0.02% $28,314 S0 0.00% S0 $28,314
1671|MHL 2005-5 [Total] $38,729 0.03% $39,953 S0 0.00% S0 $39,953
1672|MHL 2005-AR1 [Total] $18,798 0.01% $19,392 S0 0.00% S0 $19,392
1673|MHL 2006-1 [1A1] $10,541 0.01% $10,875 SO 0.00% S0 $10,875
1674|MHL 2006-1 [1A2] $16,674 0.01% $17,201 S0 0.00% S0 $17,201
1675|MHL 2006-1 [TWO] $14,331 0.01% $14,784 SO 0.00% S0 $14,784
1676|MHL 2007-1 [IA] $178,904 0.14% $184,561 S0 0.00% S0 $184,561
1677|MHL 2007-1 [IF] $119,589 0.09% $123,370 SO 0.00% S0 $123,370
1678|MHL 2007-1 [lIA] $336,195 0.26% $346,825 S0 0.00% S0 $346,825
1679|MHL 2007-1 [IIF] $140,308 0.11% $144,744 S0 0.00% S0 $144,744
1680|MHL 2007-2 [Total] $136 0.00% $140 $43 0.00% $43 $183
1681|MLMI 2003-A2 [FOUR] $417 0.00% $430 S0 0.00% S0 $430
1682|MLMI 2003-A2 [ONE] $385 0.00% $397 S0 0.00% S0 $397
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1683|MLMI 2003-A2 [THREE] $815 0.00% $841 S0 0.00% S0 $841
1684|MLMI 2003-A2 [TWO] $176 0.00% $181 S0 0.00% S0 $181
1685|MLMI 2003-A4 [1] $5,366 0.00% $5,536 SO 0.00% S0 $5,536
1686|MLMI 2003-A4 [2] $1,283 0.00% $1,323 S0 0.00% S0 $1,323
1687|MLMI 2003-A4 [3] $879 0.00% $906 SO 0.00% S0 $906
1688|MLMI 2003-A4 [4] $272 0.00% $281 S0 0.00% S0 $281
1689|MLMI 2005-A6 [1] $109,165 0.09% $112,617 SO 0.00% S0 $112,617
1690|MLMI 2005-A6 [2] $153,450 0.12% $158,302 S0 0.00% S0 $158,302
1691|MMFT 2007-1A [Total] S0 0.00% S0 SO 0.00% S0 SO
1692|MSM 2005-10 [1] $25 0.00% $26 S0 0.00% S0 $26
1693|MSM 2005-10 [2] S3 0.00% S3 SO 0.00% S0 S3
1694|MSM 2005-10 [3] S6 0.00% S6 S0 0.00% SO S6
1695|MSM 2005-10 [4] $16 0.00% S16 S0 0.00% S0 S16
1696|MSM 2005-11AR [1] $195 0.00% $201 $62 0.00% $62 $262
1697|MSM 2005-11AR [2] $98 0.00% $101 $31 0.00% $31 $132
1698|MSM 2005-3AR [1] S29 0.00% S29 S9 0.00% S9 S39
1699|MSM 2005-3AR [2] $37 0.00% $38 $12 0.00% $12 $49
1700 MSM 2005-3AR [3] S22 0.00% S23 S7 0.00% S7 S30
1701|MSM 2005-3AR [4] S7 0.00% S7 S2 0.00% $2 S9
1702|MSM 2005-3AR [5] S5 0.00% S5 S2 0.00% $2 S7
1703|MSM 2005-5AR [1A] $215 0.00% $222 $69 0.00% S68 $290
1704 MSM 2005-5AR [1F] $130 0.00% $134 S42 0.00% S41 $175
1705|MSM 2005-5AR [2] $56 0.00% $58 $18 0.00% $18 $76
1706|MSM 2005-5AR [3] S50 0.00% S52 S16 0.00% $16 S68
1707|MSM 2005-5AR [4] $59 0.00% S61 $19 0.00% $19 $79
1708|MSM 2005-6AR [11A] S65 0.00% S67 S21 0.00% $21 S87
1709|MSM 2005-6AR [11F] $42 0.00% $43 $13 0.00% $13 $56
1710 MSM 2005-6AR [2] S22 0.00% S23 S7 0.00% S7 S30
1711|MSM 2005-6AR [3] $25 0.00% $26 $8 0.00% S8 S34
1712|MSM 2005-6AR [4] S8 0.00% S8 S2 0.00% $2 $10
1713|MSM 2005-6AR [5] $47 0.00% $49 $15 0.00% $15 S64
1714 MSM 2005-6AR [6] S11 0.00% $12 S4 0.00% S4 S15
1715|MSM 2005-7 [1] S1 0.00% S1 SO 0.00% S0 S1
1716|MSM 2005-7 [2] S1 0.00% S1 S0 0.00% S0 S1
1717|MSM 2005-7 [3] S2 0.00% S2 S1 0.00% S1 S3
1718|MSM 2005-7 [4] S1 0.00% S1 S0 0.00% S0 S2
1719|MSM 2005-7 [5] S0 0.00% S0 S0 0.00% S0 SO
1720|MSM 2005-7 [6] S3 0.00% S3 S1 0.00% $1 S4
1721|MSM 2005-7 [7] $3 0.00% S3 $1 0.00% $1 S4
1722|MSM 2005-9AR [1A] $27 0.00% $28 S9 0.00% $9 S37
1723|MSM 2005-9AR [1F] $15 0.00% $15 $5 0.00% $5 $20
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1724|MSM 2005-9AR [2] $21 0.00% $21 S7 0.00% S7 $28
1725|MSM 2005-9AR [3] $6 0.00% $6 $2 0.00% $2 S7
1726|MSM 2006-11 [1] S5 0.00% S5 $2 0.00% $2 S7
1727|MSM 2006-11 [2] S3 0.00% S3 S1 0.00% S1 sS4
1728|MSM 2006-11 [3] $2 0.00% $2 s1 0.00% $1 S3
1729|MSM 2006-12XS [Total] S51 0.00% $53 S16 0.00% $16 $69
1730|MSM 2006-15XS [Total] S0 0.00% S0 S0 0.00% S0 S0
1731|MSM 2006-17XS [Total] S0 0.00% S0 SO 0.00% S0 S0
1732|MSM 2006-1AR [1A] $510 0.00% $526 $163 0.00% $162 $688
1733|MSM 2006-1AR [1F] $251 0.00% $259 $80 0.00% $80 $339
1734|MSM 2006-1AR [2] $109 0.00% $113 $35 0.00% $35 $148
1735|MSM 2006-1AR [3] S61 0.00% $63 $19 0.00% $19 $82
1736|MSM 2006-1AR [4] S63 0.00% S65 $20 0.00% $20 S85
1737|MSM 2006-7 [1] S4 0.00% sS4 S1 0.00% $1 S6
1738|MSM 2006-7 [2] S17 0.00% S18 S5 0.00% S5 S23
1739|MSM 2006-7 [3] $10 0.00% $10 $3 0.00% $3 $13
1740|MSM 2006-7 [4] S13 0.00% S13 S4 0.00% S4 S17
1741|MSM 2007-1XS [1] $88 0.00% $91 $28 0.00% $28 $119
1742|MSM 2007-1XS [2] $185 0.00% $191 $59 0.00% $59 $249
1743|MSM 2007-2AX [1] $454 0.00% $468 $145 0.00% $144 $612
1744|MSM 2007-2AX [2] $1,292 0.00% $1,333 $413 0.00% $410 $1,743
1745|MSM 2007-3XS [1] $204 0.00% $211 S65 0.00% S65 $275
1746|MSM 2007-3XS [2] S476 0.00% S491 $152 0.00% $151 S642
1747|MSM 2007-6XS [1] $148 0.00% $153 $47 0.00% $47 $200
1748|MSM 2007-6XS [2] $182 0.00% $187 S58 0.00% $58 $245
1749|MSM 2007-7AX [1] $724 0.00% $746 $231 0.00% $230 $976
1750 MSM 2007-7AX [2] $3,555 0.00% $3,667 $1,137 0.00% $1,128 $4,795
1751|MSM 2007-8XS [Total] S0 0.00% S0 S0 0.00% S0 SO
1752|MSSTR 2004-1 [1] $150 0.00% $154 S0 0.00% S0 $154
1753|MSSTR 2004-1 [2] $504 0.00% $520 SO 0.00% S0 $520
1754|MSSTR 2004-1 [3] S46 0.00% S47 S0 0.00% S0 S47
1755|MSSTR 2004-1 [4] $84 0.00% $87 S0 0.00% S0 S87
1756|MSSTR 2005-1 [1] $520 0.00% S536 S0 0.00% S0 S536
1757|MSSTR 2005-1 [2] $271 0.00% $279 SO 0.00% S0 $279
1758|MSSTR 2005-1 [3] $136 0.00% $140 S0 0.00% S0 $140
1759|MSSTR 2005-1 [4] $148 0.00% $153 SO 0.00% S0 $153
1760|MSSTR 2005-2 [FIVE] S57 0.00% S59 S0 0.00% S0 S59
1761|MSSTR 2005-2 [FOUR] $161 0.00% $166 S0 0.00% S0 $166
1762|MSSTR 2005-2 [ONE/TWO] $664 0.00% $685 S0 0.00% S0 $685
1763|MSSTR 2005-2 [THREE] $301 0.00% $311 S0 0.00% S0 $311
1764|NAA 2004-AP1 [Total] $7,349 0.01% $7,582 S0 0.00% S0 $7,582
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1765

1766

1767

1768

1769

1770

1771

1772

1773

1774

1775

1776

1777

1778

1779

1780

1781

1782

1783

1784

1785

1786

1787

1788

1789

1790

1791

1792

1793

1794

1795

1796

1797

1798

1799

1800

1801

1802

1803

1804

1805

NAA 2004-AP2 [Total]
NAA 2004-AP3 [Total]
NAA 2004-AR1 [1]
NAA 2004-AR1 [2]
NAA 2004-AR1 [3]
NAA 2004-AR1 [4]
NAA 2004-AR1 [5A]
NAA 2004-AR1 [5B]
NAA 2005-AP1 [1]
NAA 2005-AP1 [2]
NAA 2005-AP2 [Total]
NAA 2005-AP3 [Total]
NAA 2005-AR3 [1]
NAA 2005-AR3 [2]
NAA 2005-AR3 [3]
NAA 2005-AR4 [1]
NAA 2005-AR4 [2]
NAA 2005-AR4 [3]
NAA 2005-AR4 [4]
NAA 2005-AR4 [5]
NAA 2005-AR5 [1]
NAA 2005-AR5 [2]
NAA 2005-AR5 [3]
NAA 2005-AR6 [136]
NAA 2005-AR6 [260]
NAA 2005-AR6 [360]
NAA 2005-AR6 [41]
NAA 2005-AR6 [412]
NAA 2005-AR6 [424]
NAA 2005-AR6 [436]
NAA 2005-AR6 [46]
NAA 2005-AR6 [460]
NAA 2005-S1 [Total]
NAA 2005-S2 [Total]
NAA 2005-S3 [Total]
NAA 2005-54 [Total]
NAA 2006-AF1 [I]
NAA 2006-AF1 [Il]
NAA 2006-AF1 [lll]
NAA 2006-AF1 [IV]
NAA 2006-AF1 [V]

$42,017
$3,532
$4,006
$5,725
$5,910
$5,079
$10,358
$8,531
$26,198
$43,808
$106,844
$126,894
$3,454
$999
$1,741
$299
$232
$1,009
$971
$2,063
$1,095
$2,466
$9,107
$143
$174
$162
S16
S51
$492
$93
$145
$54
$344
$7,594
$4,173
S7
$944
$54
$373
$109
$65

0.03%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.01%
0.02%
0.03%
0.08%
0.10%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.01%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$43,345
$3,644
$4,133
$5,906
$6,097
$5,239
$10,685
$8,801
$27,026
$45,193
$110,222
$130,906
$3,563
$1,031
$1,796
$308
$239
$1,041
$1,002
$2,128
$1,129
$2,544
$9,394
$147
$180
S167
$17
S53
$507
$96
$150
$56
$355
$7,834
$4,305
S7
$974
$56
$385
$112
$68

$0

S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

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%
0.00%
0.00%
0.00%
0.00%
0.00%

S0
S0
S0
$0
S0
$0
S0
$0
S0
$0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0

$43,345
$3,644
$4,133
$5,906
$6,097
$5,239
$10,685
$8,801
$27,026
$45,193
$110,222
$130,906
$3,563
$1,031
$1,796
$308
$239
$1,041
$1,002
$2,128
$1,129
$2,544
$9,394
$147
$180
S167
$17
S53
$507
$96
$150
$56
$355
$7,834
$4,305
S7
$974
$56
$385
$112
$68
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1806

1807

1808

1809

1810

1811

1812

1813

1814

1815

1816

1817

1818

1819

1820

1821

1822

1823

1824

1825

1826

1827

1828

1829

1830

1831

1832

1833

1834

1835

1836

1837

1838

1839

1840

1841

1842

1843

1844

1845

1846

NAA 2006-AF2 [1]
NAA 2006-AF2 [2]
NAA 2006-AF2 [3]
NAA 2006-AF2 [4]
NAA 2006-AF2 [5]

NAA 2006-AP1 [Total]

NAA 2006-AR1 [1]
NAA 2006-AR1 [2]
NAA 2006-AR1 [3]
NAA 2006-AR1 [4]
NAA 2006-AR1 [5]
NAA 2006-AR2 [1]
NAA 2006-AR2 [2]
NAA 2006-AR2 [3]

NAA 2006-AR3 [Total]
NAA 2006-AR4 [Total]

NAA 2006-S1 [Total]
NAA 2006-S2 [Total]
NAA 2006-S3 [Total]
NAA 2006-S4 [Total]
NAA 2006-S5 [Total]
NAA 2007-1 [1]
NAA 2007-1 [2]
NAA 2007-2 [Total]
NAA 2007-3 [Total]
NAA 2007-S1 [Total]
NAA 2007-S2 [Total]
NCHET 2004-A [1]
NCHET 2004-A [2]
NCHET 2004-A [3A]
NCHET 2004-A [3B]

NHELI 2006-AF1 [Total]

NHELI 2007-1 [1]
NHELI 2007-1 [2_1]
NHELI 2007-1 [2_2]

PFCA 2002-IFC1 [Total]
PFCA 2002-IFC2 ([Total]
PFCA 2003-IFC4 ([Total]
PFCA 2003-IFC5 [Total]
PFCA 2003-IFC6 ([Total]

PRIME 2003-3 [Total]

$375
$30
$139
$37

$206
$548
$58

$195
$48

$32
$414
$67

$264
$420
$218,790
$406,394
S27

$535

S0

$34

S10

S0
$359,435
$351,848
$58,968
$12

S0
$100,293
$65,649
$27,905
$37,659
$983
$331,387
$84,868
$385,132
$22

$16

$18

$24

$45

S0

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%
0.17%
0.32%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%
0.28%
0.27%
0.05%
0.00%
0.00%
0.08%
0.05%
0.02%
0.03%
0.00%
0.26%
0.07%
0.30%
0.00%
0.00%
0.00%
0.00%
0.00%
0.00%

$387
$31
$143
$38
$213
$566
$60
$201
$50
$33
$427
$69
$272
$433
$225,708
$419,243
$28

$552

S0

$35

$10

$0
$370,800
$362,972
$60,832
$12

S0
$103,464
$67,725
$28,787
$38,850
$1,014
$341,864
$87,552
$397,309
$23
$16
$19
$25
$46
S0

.so

S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
s7
S5
$6
S8
$14
S0

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%
0.00%
0.00%
0.00%
0.00%
0.00%

S0
S0
$0
S0
$0
S0
$0
S0
$0
S0
$0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
S0
s7
S5
$6
S8
$14
S0

$387

$31
$143

$38

$213
5566

$60

$201

$50

$33

$427

$69

$272
$433
$225,708
$419,243
S28

$552

S0

$35

S10

S0
$370,800
$362,972
$60,832
S12

S0
$103,464
$67,725
528,787
$38,850
$1,014
$341,864
$87,552
$397,309
$30

$21

$25

$33

$60

S0
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1847|PRIME 2004-1 [1] SO 0.00% o) S0 0.00% S0 S0
1848|PRIME 2004-1 [2] o) 0.00% SO SO 0.00% SO S0
1849|PRIME 2004-CL1 [1] S46 0.00% S48 SO 0.00% S0 S48
1850|PRIME 2004-CL1 [2] $8 0.00% $9 $0 0.00% $0 $9
1851|PRIME 2004-CL1 [3] S14 0.00% S14 SO 0.00% S0 S14
1852|PRIME 2004-CL2 [Total] $1,023 0.00% $1,055 SO 0.00% S0 $1,055
1853|PRIME 2005-2 [1] $969 0.00% $999 SO 0.00% S0 $999
1854|PRIME 2005-2 [2] $981 0.00% $1,012 S0 0.00% S0 $1,012
1855|PRIME 2005-4 [1] S76 0.00% S78 SO 0.00% S0 $78
1856|PRIME 2005-4 [2] $117 0.00% $121 SO 0.00% o) s$121
1857|PRIME 2005-5 [1] $479 0.00% $494 SO 0.00% S0 $494
1858|PRIME 2005-5 [2] $713 0.00% $735 $0 0.00% $0 $735
1859|PRIME 2006-1 [Total] $6,711 0.01% $6,923 $6,711 0.00% $6,662 $13,585
1860|PRIME 2006-CL1 [Total] $3,784 0.00% $3,904 $0 0.00% $0 $3,904
1861|RAAC 2004-RP1 [1A] $0 0.00% $0 $129,233 0.02% $128,296 $128,296
1862|RAAC 2004-RP1 [1F] $0 0.00% $0 $118,863 0.02% $118,001 $118,001
1863|RAAC 2004-RP1 [2A] $0 0.00% $0 $95,299 0.02% $94,608 $94,608
1864|RAAC 2004-RP1 [2F] SO 0.00% SO $125,422 0.02% $124,513 $124,513
1865|RAAC 2004-SP1 [1] $0 0.00% $0 $52,265 0.01% $51,886 $51,886
1866|RAAC 2004-SP1 [2] $0 0.00% $0 $33,710 0.01% $33,466 $33,466
1867|RAAC 2004-SP2 [1] S0 0.00% S0 $2,703 0.00% $2,683 $2,683
1868|RAAC 2004-5P2 [2] $0 0.00% $0 $15,414 0.00% $15,302 $15,302
1869|RAAC 2004-SP3 [1] S0 0.00% S0 $49,573 0.01% $49,213 $49,213
1870|RAAC 2004-SP3 [2] $0 0.00% $0 $63,095 0.01% $62,638 $62,638
1871|RAAC 2005-RP1 [1] S0 0.00% S0 $503,280 0.09% $499,632 $499,632
1872|RAAC 2005-RP1 [2] $0 0.00% $0 $296,783 0.06% $294,632 $294,632
1873|RAAC 2005-RP2 [A] S0 0.00% S0 $372,322 0.07% $369,624 $369,624
1874|RAAC 2005-RP2 [F] $0 0.00% $0 $417,627 0.08% $414,600 $414,600
1875|RAAC 2005-RP3 [A] SO 0.00% S0 $657,004 0.12% $652,242 $652,242
1876|RAAC 2005-RP3 [F] SO 0.00% SO $392,609 0.07% $389,764 $389,764
1877|RAAC 2005-SP1 [1] S0 0.00% S0 $29,053 0.01% $28,843 $28,843
1878|RAAC 2005-SP1 [2] SO 0.00% SO $46,207 0.01% $45,872 $45,872
1879|RAAC 2005-SP1 [3] S0 0.00% S0 $24,327 0.00% $24,151 $24,151
1880|RAAC 2005-SP1 [4] SO 0.00% SO $16,881 0.00% $16,758 $16,758
1881|RAAC 2005-SP2 [1A] S0 0.00% S0 $188,174 0.04% $186,810 $186,810
1882|RAAC 2005-SP2 [1F] SO 0.00% SO $88,126 0.02% $87,488 $87,488
1883|RAAC 2005-SP2 [2A] S0 0.00% S0 $190,775 0.04% $189,392 $189,392
1884|RAAC 2005-SP2 [2F] SO 0.00% SO $93,115 0.02% $92,440 $92,440
1885|RAAC 2005-SP3 [A] SO 0.00% SO $366,862 0.07% $364,203 $364,203
1886|RAAC 2005-SP3 [F] SO 0.00% SO $275,012 0.05% $273,019 $273,019
1887|RAAC 2006-RP1 [A] SO 0.00% SO $750,965 0.14% $745,522 $745,522
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1888|RAAC 2006-RP1 [F] S0 0.00% S0 $412,288 0.08% $409,300 $409,300
1889|RAAC 2006-RP2 [A] S0 0.00% S0 $1,259,198 0.24% $1,250,072 $1,250,072
1890|RAAC 2006-RP2 [F] S0 0.00% S0 $626,841 0.12% $622,298 $622,298
1891|RAAC 2006-RP3 [A] S0 0.00% S0 $1,340,131 0.25% $1,330,419 $1,330,419
1892|RAAC 2006-RP3 [F] S0 0.00% S0 $589,091 0.11% $584,821 $584,821
1893|RAAC 2006-RP4 [A] S0 0.00% S0 $1,254,461 0.24% $1,245,370 $1,245,370
1894|RAAC 2006-RP4 [F] S0 0.00% S0 $715,309 0.13% $710,125 $710,125
1895|RAAC 2006-SP1 [A] S0 0.00% S0 $1,001,493 0.19% $994,234 $994,234
1896|RAAC 2006-SP1 [F] S0 0.00% S0 $211,423 0.04% $209,890 $209,890
1897|RAAC 2006-SP2 [1F] S0 0.00% S0 $363,200 0.07% $360,568 $360,568
1898|RAAC 2006-SP2 [2F] S0 0.00% S0 $55,135 0.01% $54,735 $54,735
1899|RAAC 2006-SP2 [A] S0 0.00% SO $937,952 0.18% $931,154 $931,154
1900|RAAC 2006-SP3 [A] SO 0.00% SO $789,956 0.15% $784,231 $784,231
1901|RAAC 2006-SP3 [F1] S0 0.00% SO $320,374 0.06% $318,053 $318,053
1902|RAAC 2006-SP3 [F2] SO 0.00% SO $33,211 0.01% $32,970 $32,970
1903|RAAC 2006-SP4 [A] S0 0.00% SO $708,419 0.13% $703,285 $703,285
1904|RAAC 2006-SP4 [F1] SO 0.00% SO $269,228 0.05% $267,277 $267,277
1905|RAAC 2006-SP4 [F2] S0 0.00% SO $29,894 0.01% $29,677 $29,677
1906|RAAC 2007-RP1 [A] SO 0.00% SO $1,439,148 0.27% $1,428,718 $1,428,718
1907|RAAC 2007-RP1 [F] S0 0.00% S0 $493,257 0.09% $489,682 $489,682
1908|RAAC 2007-RP2 [A] SO 0.00% SO $1,192,597 0.22% $1,183,953 $1,183,953
1909|RAAC 2007-RP2 [F] SO 0.00% S0 $356,473 0.07% $353,889 $353,889
1910|RAAC 2007-RP3 [A] SO 0.00% SO $1,915,592 0.36% $1,901,709 $1,901,709
1911|RAAC 2007-RP3 [F] S0 0.00% S0 $608,737 0.11% $604,325 $604,325
1912|RAAC 2007-RP4 [A] SO 0.00% SO $1,506,880 0.28% $1,495,959 $1,495,959
1913|RAAC 2007-RP4 [F] S0 0.00% S0 $422,132 0.08% $419,073 $419,073
1914|RAAC 2007-SP1 [A] SO 0.00% SO $691,631 0.13% $686,618 $686,618
1915|RAAC 2007-SP1 [F_1] S0 0.00% S0 $485,909 0.09% $482,388 $482,388
1916|RAAC 2007-SP1 [F_2] SO 0.00% SO $13,125 0.00% $13,030 $13,030
1917|RAAC 2007-SP2 [A] S0 0.00% S0 $1,111,542 0.21% $1,103,486 $1,103,486
1918|RAAC 2007-SP2 [F_1] SO 0.00% SO $536,483 0.10% $532,595 $532,595
1919|RAAC 2007-SP2 [F_2] S0 0.00% S0 $31,521 0.01% $31,293 $31,293
1920|RAAC 2007-SP3 [A] SO 0.00% SO $1,456,063 0.27% $1,445,511 $1,445,511
1921|RAAC 2007-SP3 [F] S0 0.00% S0 $383,546 0.07% $380,766 $380,766
1922|RALI 1999-QS4 ([Total] SO 0.00% SO $2,462 0.00% $2,445 $2,445
1923|RALI 2001-QS13 [Total] S0 0.00% S0 $4,283 0.00% $4,252 $4,252
1924|RALI 2001-QS16 [Total] SO 0.00% SO $19,056 0.00% $18,918 $18,918
1925|RALI 2001-QS17 [Total] S0 0.00% S0 $21,108 0.00% $20,955 $20,955
1926|RALI 2001-QS18 [Total] SO 0.00% SO $28,847 0.01% $28,638 $28,638
1927|RALI 2001-QS19 [Total] S0 0.00% S0 $5,101 0.00% $5,064 $5,064
1928|RALI 2002-QS1 [Total] S0 0.00% SO $21,227 0.00% $21,073 $21,073
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1929|RALI 2002-QS10 ([Total] S0 0.00% o) $8,943 0.00% $8,879 $8,879
1930|RALI 2002-QS11 ([Total] SO 0.00% SO $29,615 0.01% $29,400 $29,400
1931|RALI 2002-QS12 ([Total] S0 0.00% S0 $38,433 0.01% $38,154 $38,154
1932|RALI 2002-QS13 ([Total] o) 0.00% o) $6,959 0.00% $6,909 $6,909
1933|RALI 2002-QS14 ([Total] S0 0.00% S0 $20,954 0.00% $20,802 $20,802
1934|RALI 2002-QS15 [1] SO 0.00% SO $22,579 0.00% $22,415 $22,415
1935|RALI 2002-QS15 [2] S0 0.00% S0 $14,056 0.00% $13,954 $13,954
1936|RALI 2002-QS16 ([Total] SO 0.00% SO $4,760 0.00% $4,725 $4,725
1937|RALI 2002-QS17 [1] S0 0.00% S0 $31,126 0.01% $30,901 $30,901
1938|RALI 2002-QS17 [2] o) 0.00% o) $22,040 0.00% $21,880 $21,880
1939|RALI 2002-QS18 ([Total] S0 0.00% S0 $8,097 0.00% $8,038 $8,038
1940|RALI 2002-QS19 ([Total] SO 0.00% SO $72,704 0.01% $72,177 $72,177
1941|RALI 2002-QS2 ([Total] S0 0.00% S0 $18,383 0.00% $18,249 $18,249
1942|RALI 2002-QS3 ([Total] SO 0.00% SO $40,373 0.01% $40,080 $40,080
1943|RALI 2002-QS4 [Total] S0 0.00% S0 $4,744 0.00% $4,709 $4,709
1944|RALI 2002-QS5 ([Total] SO 0.00% SO $41,500 0.01% $41,199 $41,199
1945|RALI 2002-QS6 [Total] S0 0.00% S0 $45,297 0.01% $44,969 $44,969
1946|RALI 2002-QS7 ([Total] SO 0.00% SO $26,318 0.00% $26,128 $26,128
1947|RALI 2002-QS8 ([Total] S0 0.00% S0 $3,967 0.00% $3,938 $3,938
1948|RALI 2002-QS9 ([Total] SO 0.00% SO $30,609 0.01% $30,388 $30,388
1949|RALI 2003-QA1 [1] S0 0.00% S0 $23,047 0.00% $22,880 $22,880
1950|RALI 2003-QA1 [2] SO 0.00% SO $12,926 0.00% $12,833 $12,833
1951|RALI 2003-QS1 ([Total] SO 0.00% SO $72,956 0.01% $72,427 $72,427
1952|RALI 2003-QS10 ([Total] SO 0.00% SO $93,920 0.02% $93,240 $93,240
1953|RALI 2003-QS11 ([Total] S0 0.00% S0 $121,142 0.02% $120,264 $120,264
1954|RALI 2003-QS12 ([Total] SO 0.00% SO $11,605 0.00% $11,521 $11,521
1955|RALI 2003-QS13 [Total] S0 0.00% S0 $108,178 0.02% $107,394 $107,394
1956|RALI 2003-QS14 ([Total] SO 0.00% SO $10,508 0.00% $10,432 $10,432
1957|RALI 2003-QS15 [Total] S0 0.00% S0 $109,249 0.02% $108,458 $108,458
1958|RALI 2003-QS16 [Total] SO 0.00% SO $14,274 0.00% $14,170 $14,170
1959|RALI 2003-QS17 [1] S0 0.00% S0 $19,200 0.00% $19,061 $19,061
1960|RALI 2003-QS17 [2] SO 0.00% SO $86,159 0.02% $85,535 $85,535
1961|RALI 2003-QS17 [3] S0 0.00% S0 $17,450 0.00% $17,324 $17,324
1962|RALI 2003-QS18 [Total] SO 0.00% SO $6,772 0.00% $6,723 $6,723
1963|RALI 2003-QS19 [1] S0 0.00% S0 $26,738 0.01% $26,544 $26,544
1964|RALI 2003-QS19 [2] SO 0.00% SO $35,266 0.01% $35,011 $35,011
1965|RALI 2003-QS19 [3] S0 0.00% S0 $33,986 0.01% $33,740 $33,740
1966|RALI 2003-QS2 [Total] SO 0.00% SO $56,276 0.01% $55,868 $55,868
1967|RALI 2003-QS20 [1] S0 0.00% S0 $1,655 0.00% $1,643 $1,643
1968|RALI 2003-QS20 [2] SO 0.00% SO $11,007 0.00% $10,927 $10,927
1969|RALI 2003-QS21 ([Total] S0 0.00% S0 $83,345 0.02% $82,741 $82,741
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1970|RALI 2003-QS22 ([Total] o) 0.00% o) $63,497 0.01% $63,037 $63,037
1971|RALI 2003-QS23 [Total] S0 0.00% o) $9,753 0.00% $9,683 $9,683
1972|RALI 2003-QS3 ([Total] o) 0.00% o) $9,172 0.00% $9,105 $9,105
1973|RALI 2003-QS4 ([Total] S0 0.00% S0 $63,147 0.01% $62,689 $62,689
1974|RALI 2003-QS5 ([Total] o) 0.00% o) $15,546 0.00% $15,433 $15,433
1975|RALI 2003-QS6 [Total] S0 0.00% S0 $50,801 0.01% $50,433 $50,433
1976|RALI 2003-QS7 ([Total] SO 0.00% SO $47,809 0.01% $47,462 $47,462
1977|RALI 2003-QS8 ([Total] S0 0.00% S0 $57,180 0.01% $56,766 $56,766
1978|RALI 2003-QS9 ([Total] o) 0.00% o) $8,372 0.00% $8,312 $8,312
1979|RALI 2004-QA1 [1_2YR] S0 0.00% S0 $6,154 0.00% $6,109 $6,109
1980|RALI 2004-QA1 [1_3YR] SO 0.00% SO $18,234 0.00% $18,102 $18,102
1981|RALI 2004-QA1 [1_5YR] S0 0.00% S0 $27,489 0.01% $27,290 $27,290
1982|RALI 2004-QA1 [2_2YR] SO 0.00% SO $643 0.00% $639 $639
1983|RALI 2004-QA1 [2_3YR] S0 0.00% S0 $5,457 0.00% $5,417 $5,417
1984|RALI 2004-QA1 [2_5YR] SO 0.00% SO $8,380 0.00% $8,320 $8,320
1985|RALI 2004-QA2 [1] S0 0.00% S0 $129,398 0.02% $128,460 $128,460
1986|RALI 2004-QA2 [2] SO 0.00% SO $48,830 0.01% S48,476 $48,476
1987|RALI 2004-QA3 [CB-I] S0 0.00% S0 $29,391 0.01% $29,178 $29,178
1988|RALI 2004-QA3 [CB-II] SO 0.00% SO $40,087 0.01% $39,796 $39,796
1989|RALI 2004-QA3 [NB-I] S0 0.00% S0 $10,414 0.00% $10,339 $10,339
1990|RALI 2004-QA3 [NB-II] SO 0.00% SO $34,141 0.01% $33,894 $33,894
1991|RALI 2004-QA4 [CBI] S0 0.00% S0 $53,811 0.01% $53,421 $53,421
1992|RALI 2004-QA4 [NBI] SO 0.00% SO $18,669 0.00% $18,534 $18,534
1993|RALI 2004-QA4 [NBII] S0 0.00% S0 $48,865 0.01% $48,511 $48,511
1994|RALI 2004-QA4 [NBIII] SO 0.00% SO $6,204 0.00% $6,159 $6,159
1995|RALI 2004-QA5 [1] S0 0.00% S0 $28,442 0.01% $28,236 $28,236
1996|RALI 2004-QA5 [2] SO 0.00% SO $7,164 0.00% $7,112 $7,112
1997|RALI 2004-QA5 [3] S0 0.00% S0 $141,889 0.03% $140,861 $140,861
1998|RALI 2004-QA6 [1] SO 0.00% SO $80,774 0.02% $80,188 $80,188
1999|RALI 2004-QA6 [2] S0 0.00% S0 $59,121 0.01% $58,693 $58,693
2000|RALI 2004-QA6 [3] SO 0.00% SO $188,649 0.04% $187,282 $187,282
2001|RALI 2004-QA6 [4] S0 0.00% S0 $102,757 0.02% $102,013 $102,013
2002|RALI 2004-QA6 [5] SO 0.00% SO $65,076 0.01% $64,605 $64,605
2003|RALI 2004-QA6 [6] S0 0.00% S0 $61,645 0.01% $61,198 $61,198
2004|RALI 2004-QS1 [Total] SO 0.00% SO $94,444 0.02% $93,760 $93,760
2005|RALI 2004-QS10 [Total] S0 0.00% S0 $87,041 0.02% $86,410 $86,410
2006|RALI 2004-QS11 [Total] SO 0.00% SO $74,313 0.01% $73,774 $73,774
2007|RALI 2004-QS12 [Total] S0 0.00% S0 $150,157 0.03% $149,069 $149,069
2008|RALI 2004-QS13 [CB] SO 0.00% SO $15,650 0.00% $15,537 $15,537
2009|RALI 2004-QS13 [NB] S0 0.00% S0 $722 0.00% S717 S$717
2010|RALI 2004-QS14 [Total] SO 0.00% SO $90,475 0.02% $89,820 $89,820
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2011|RALI 2004-QS15 [Total] S0 0.00% S0 $111,477 0.02% $110,669 $110,669
2012|RALI 2004-QS16 [1] S0 0.00% S0 $203,428 0.04% $201,953 $201,953
2013|RALI 2004-QS16 [2] S0 0.00% S0 $24,001 0.00% $23,827 $23,827
2014|RALI 2004-QS2 [Al] S0 0.00% S0 $15,655 0.00% $15,542 $15,542
2015|RALI 2004-QS2 [CB] S0 0.00% S0 $89,983 0.02% $89,331 $89,331
2016|RALI 2004-QS3 [CB] S0 0.00% S0 $16,768 0.00% $16,647 $16,647
2017|RALI 2004-QS3 [I] S0 0.00% S0 $2,106 0.00% $2,091 $2,091
2018|RALI 2004-QS3 [lI] S0 0.00% S0 $1,687 0.00% $1,674 $1,674
2019|RALI 2004-QS4 [Total] S0 0.00% S0 $96,164 0.02% $95,467 $95,467
2020|RALI 2004-QS5 [Total] S0 0.00% S0 $104,586 0.02% $103,828 $103,828
2021|RALI 2004-QS6 [Total] S0 0.00% S0 $17,795 0.00% $17,666 $17,666
2022|RALI 2004-QS7 [Total] S0 0.00% S0 $160,402 0.03% $159,240 $159,240
2023|RALI 2004-QS8 [Total] S0 0.00% S0 $95,201 0.02% $94,511 $94,511
2024|RALI 2004-QS9 [Total] S0 0.00% S0 $17,697 0.00% $17,568 $17,568
2025|RALI 2005-QA1 ([Total] S0 0.00% S0 $321,397 0.06% $319,068 $319,068
2026{RALI 2005-QA10 [1] S0 0.00% S0 $21,826 0.00% $21,667 $21,667
2027|RALI 2005-QA10 [2] S0 0.00% S0 $252,057 0.05% $250,230 $250,230
2028|RALI 2005-QA10 [3] S0 0.00% S0 $772,152 0.15% $766,555 $766,555
2029|RALI 2005-QA10 [4] S0 0.00% SO $214,828 0.04% $213,271 $213,271
2030|RALI 2005-QA11 [1] S0 0.00% S0 $18,154 0.00% $18,022 $18,022
2031|RALI 2005-QA11 [2] S0 0.00% S0 $176,961 0.03% $175,679 $175,679
2032|RALI 2005-QA11 [3] S0 0.00% S0 $114,532 0.02% $113,702 $113,702
2033|RALI 2005-QA11 [4] S0 0.00% S0 $468,192 0.09% $464,799 $464,799
2034{RALI 2005-QA11 [5] S0 0.00% S0 $202,023 0.04% $200,559 $200,559
2035|RALI 2005-QA11 [6] S0 0.00% S0 $82,231 0.02% $81,635 $81,635
2036{RALI 2005-QA12 [1] S0 0.00% S0 $163,761 0.03% $162,574 $162,574
2037|RALI 2005-QA12 [2] S0 0.00% S0 $108,887 0.02% $108,098 $108,098
2038|RALI 2005-QA12 [3] SO 0.00% SO $146,781 0.03% $145,718 $145,718
2039|RALI 2005-QA12 [4] S0 0.00% S0 $79,806 0.02% $79,228 $79,228
2040|RALI 2005-QA12 [5] S0 0.00% S0 596,392 0.02% $95,693 $95,693
2041|RALI 2005-QA13 [1] S0 0.00% S0 $216,644 0.04% $215,074 $215,074
2042|RALI 2005-QA13 [2] S0 0.00% S0 $1,078,941 0.20% $1,071,121 $1,071,121
2043|RALI 2005-QA13 [3] S0 0.00% S0 $97,717 0.02% $97,009 $97,009
2044{RALI 2005-QA2 [All] S0 0.00% S0 $67,987 0.01% $67,494 $67,494
2045|RALI 2005-QA2 [A1ll] S0 0.00% S0 $75,787 0.01% $75,238 $75,238
2046(RALI 2005-QA2 [CBI] S0 0.00% S0 592,762 0.02% $92,090 $92,090
2047|RALI 2005-QA2 [CBII] S0 0.00% S0 $168,968 0.03% $167,743 $167,743
2048|RALI 2005-QA2 [NBI] S0 0.00% S0 $41,952 0.01% $41,648 $41,648
2049|RALI 2005-QA2 [NBII] S0 0.00% S0 $93,051 0.02% $92,377 $92,377
2050|RALI 2005-QA3 [1] S0 0.00% S0 $179,427 0.03% $178,127 $178,127
2051|RALI 2005-QA3 [2] S0 0.00% S0 $112,387 0.02% $111,573 $111,573
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2052|RALI 2005-QA3 [3] SO 0.00% $0 $142,618 0.03% $141,585 $141,585
2053|RALI 2005-QA3 [4] S0 0.00% o) $46,964 0.01% $46,624 $46,624
2054|RALI 2005-QA3 [5] o) 0.00% o) $18,170 0.00% $18,038 $18,038
2055|RALI 2005-QA3 [6] S0 0.00% S0 $5,523 0.00% $5,483 $5,483
2056|RALI 2005-QA3 [7] o) 0.00% o) $54,216 0.01% $53,823 $53,823
2057|RALI 2005-QA3 [8] S0 0.00% S0 $31,765 0.01% $31,535 $31,535
2058|RALI 2005-QA4 [1] o) 0.00% o) $192,402 0.04% $191,007 $191,007
2059|RALI 2005-QA4 [2] S0 0.00% S0 $115,070 0.02% $114,236 $114,236
2060|RALI 2005-QA4 [3] o) 0.00% o) $239,046 0.05% $237,314 $237,314
2061|RALI 2005-QA4 [4] S0 0.00% S0 $121,471 0.02% $120,591 $120,591
2062|RALI 2005-QA4 [5] o) 0.00% o) $25,706 0.00% $25,520 $25,520
2063|RALI 2005-QA5 [1] S0 0.00% S0 $57,974 0.01% $57,554 $57,554
2064|RALI 2005-QA5 [2] SO 0.00% SO $67,232 0.01% $66,745 $66,745
2065|RALI 2005-QA6 [1] S0 0.00% S0 $230,414 0.04% $228,744 $228,744
2066|RALI 2005-QA6 [2] SO 0.00% SO $137,921 0.03% $136,921 $136,921
2067|RALI 2005-QA6 [3] S0 0.00% S0 $193,356 0.04% $191,955 $191,955
2068|RALI 2005-QA6 [4] SO 0.00% SO $151,013 0.03% $149,918 $149,918
2069|RALI 2005-QA6 [5] S0 0.00% S0 $58,076 0.01% $57,655 $57,655
2070|RALI 2005-QA7 [1] SO 0.00% SO $167,207 0.03% $165,995 $165,995
2071|RALI 2005-QA7 [2] S0 0.00% S0 $647,313 0.12% $642,621 $642,621
2072|RALI 2005-QA8 [1] SO 0.00% SO $169,921 0.03% $168,690 $168,690
2073|RALI 2005-QA8 [2] S0 0.00% S0 $89,784 0.02% $89,133 $89,133
2074|RALI 2005-QA8 [3] SO 0.00% SO $313,276 0.06% $311,006 $311,006
2075|RALI 2005-QA8 [4] S0 0.00% S0 $117,513 0.02% $116,662 $116,662
2076|RALI 2005-QA8 [5] SO 0.00% SO $82,556 0.02% $81,958 $81,958
2077|RALI 2005-QA8 [6] S0 0.00% S0 $48,050 0.01% $47,702 $47,702
2078|RALI 2005-QA9 [1] SO 0.00% SO $182,400 0.03% $181,078 $181,078
2079|RALI 2005-QA9 [2] S0 0.00% S0 $125,210 0.02% $124,302 $124,302
2080|RALI 2005-QA9 [3] SO 0.00% SO $651,868 0.12% $647,144 $647,144
2081|RALI 2005-QA9 [4] S0 0.00% S0 $352,040 0.07% $349,488 $349,488
2082|RALI 2005-Q01 [Total] SO 0.00% SO $993,032 0.19% $985,835 $985,835
2083|RALI 2005-Q02 [Total] S0 0.00% S0 $672,648 0.13% $667,773 $667,773
2084|RALI 2005-Q03 [Total] SO 0.00% SO $893,963 0.17% $887,484 $887,484
2085|RALI 2005-Q04 [1] S0 0.00% S0 $497,390 0.09% $493,785 $493,785
2086|RALI 2005-Q04 [2] SO 0.00% SO $996,349 0.19% $989,128 $989,128
2087|RALI 2005-Q05 [Total] S0 0.00% S0 $2,626,339 0.50% $2,607,305 $2,607,305
2088|RALI 2005-QS1 [Total] SO 0.00% SO $162,766 0.03% $161,586 $161,586
2089|RALI 2005-QS10 [1] S0 0.00% S0 $81,095 0.02% $80,507 $80,507
2090|RALI 2005-QS10 [2] SO 0.00% SO $74,229 0.01% $73,691 $73,691
2091|RALI 2005-QS10 [3] S0 0.00% S0 $154,879 0.03% $153,756 $153,756
2092|RALI 2005-QS11 [Total] SO 0.00% SO $260,768 0.05% $258,878 5258,878
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2093|RALI 2005-QS12 [Total] S0 0.00% o) $642,996 0.12% $638,336 $638,336
2094|RALI 2005-QS13 [1] SO 0.00% $0 $429,621 0.08% $426,508 $426,508
2095|RALI 2005-QS13 [2] S0 0.00% S0 $439,569 0.08% $436,383 $436,383
2096|RALI 2005-QS14 [1] o) 0.00% o) $81,730 0.02% $81,137 $81,137
2097|RALI 2005-QS14 [2] S0 0.00% S0 $196,598 0.04% $195,173 $195,173
2098|RALI 2005-QS14 [3] o) 0.00% o) $386,063 0.07% $383,265 $383,265
2099|RALI 2005-QS15 [1] S0 0.00% S0 $160,263 0.03% $159,102 $159,102
2100|RALI 2005-QS15 [2] o) 0.00% o) $69,024 0.01% $68,523 $68,523
2101|RALI 2005-QS15 [3] S0 0.00% S0 $423,411 0.08% $420,343 $420,343
2102|RALI 2005-QS16 [Total] SO 0.00% SO $647,172 0.12% $642,481 $642,481
2103|RALI 2005-QS17 [Total] S0 0.00% S0 $917,310 0.17% $910,662 $910,662
2104|RALI 2005-QS2 [Total] SO 0.00% SO $167,817 0.03% $166,601 $166,601
2105|RALI 2005-QS3 [111] S0 0.00% S0 $81,944 0.02% $81,350 $81,350
2106|RALI 2005-QS3 [2] SO 0.00% SO $50,978 0.01% $50,608 $50,608
2107|RALI 2005-QS3 [312] S0 0.00% S0 $231,761 0.04% $230,081 $230,081
2108|RALI 2005-QS4 [Total] SO 0.00% SO $187,826 0.04% $186,465 $186,465
2109|RALI 2005-QS5 [Total] S0 0.00% S0 SO 0.00% S0 S0
2110|RALI 2005-QS6 [Total] SO 0.00% SO $279,541 0.05% $277,515 $277,515
2111|RALI 2005-QS7 [1] S0 0.00% S0 $275,328 0.05% $273,333 $273,333
2112|RALI 2005-QS7 [2] SO 0.00% SO $110,637 0.02% $109,836 $109,836
2113|RALI 2005-QS8 [Total] S0 0.00% S0 $30,988 0.01% $30,763 $30,763
2114|RALI 2005-QS9 [Total] SO 0.00% SO $408,291 0.08% $405,332 $405,332
2115|RALI 2006-QA1 [1] S0 0.00% S0 $217,432 0.04% $215,857 $215,857
2116|RALI 2006-QA1 [2] SO 0.00% SO $934,148 0.18% $927,378 $927,378
2117|RALI 2006-QA1 [3] S0 0.00% S0 $230,273 0.04% $228,604 $228,604
2118|RALI 2006-QA10 [Total] SO 0.00% SO $1,190,925 0.22% $1,182,294 $1,182,294
2119|RALI 2006-QA11 [Total] S0 0.00% S0 $1,258,808 0.24% $1,249,685 $1,249,685
2120|RALI 2006-QA2 [1] SO 0.00% SO $774,132 0.15% $768,521 $768,521
2121|RALI 2006-QA2 [2] S0 0.00% S0 $117,965 0.02% $117,111 $117,111
2122|RALI 2006-QA2 [3] SO 0.00% SO $84,931 0.02% $84,316 $84,316
2123|RALI 2006-QA3 [Total] S0 0.00% S0 $1,000,413 0.19% $993,162 5993,162
2124|RALI 2006-QA4 [1] SO 0.00% SO $796,494 0.15% $790,722 $790,722
2125|RALI 2006-QA5 [1] S0 0.00% S0 $1,524,586 0.29% $1,513,537 $1,513,537
2126|RALI 2006-QA5 [2] SO 0.00% SO $213,176 0.04% $211,631 $211,631
2127|RALI 2006-QA6 [Total] S0 0.00% S0 $1,812,986 0.34% $1,799,847 $1,799,847
2128|RALI 2006-QA7 [1] SO 0.00% SO $684,480 0.13% $679,520 $679,520
2129|RALI 2006-QA7 [2] S0 0.00% S0 $1,176,571 0.22% $1,168,044 $1,168,044
2130|RALI 2006-QA8 [Total] SO 0.00% SO $2,562,476 0.48% $2,543,905 $2,543,905
2131|RALI 2006-QA9 [Total] S0 0.00% S0 $901,721 0.17% $895,185 5895,185
2132|RALI 2006-QH1 [Total] SO 0.00% SO $993,270 0.19% $986,072 $986,072
2133|RALI 2006-Q01 [1] S0 0.00% S0 $166,045 0.03% $164,842 $164,842
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3118|SVHE 2005-B [Total] 511,555 0.01% $11,920 $0 0.00% $O $11,920
3119|SVHE 2007-1 [1A] $61 0.00% $63 $20 0.00% $19 $82
3120|SVHE 2007-1 [1F] $28 0.00% $29 $9 0.00% $S9 $38
3121|SVHE 2007-1 [2A] $51 0.00% $53 S16 0.00% S16 $69
3122|SVHE 2007-1 [2F] $58 0.00% $59 $18 0.00% $18 $78
3123|TMTS 2005-11 [1A] $278,973 0.22% $287,794 $100,560 0.02% $99,831 $387,625
3124{TMTS 2005-11 [1B] S30,779 0.02% $31,752 $11,099 0.00% $11,019 $42,771
3125|TMTS 2005-11 [2A] $118,913 0.09% $122,673 $43,322 0.01% $43,008 $165,681
3126{TMTS 2005-11 [2B] 529,539 0.02% $30,473 $10,753 0.00% $10,676 $41,148
3127|TMTS 2005-13SL [1] $884 0.00% $912 SO 0.00% S0 $912
3128|TMTS 2005-13SL [2] $20,136 0.02% $20,773 $6,397 0.00% $6,350 $27,123
3129|TMTS 2005-9HGS [1] $6,828 0.01% $7,044 SO 0.00% S0 $7,044
3130|TMTS 2005-9HGS [2] $1,213 0.00% $1,251 SO 0.00% SO $1,251
3131|TMTS 2006-2HGS [F] $15,864 0.01% $16,365 SO 0.00% S0 $16,365
3132|TMTS 2006-2HGS [H] $1,748 0.00% $1,803 SO 0.00% SO $1,803
3133|TMTS 2006-4SL [F] $3,742 0.00% $3,860 SO 0.00% S0 $3,860
3134|TMTS 2006-4SL [H] $531 0.00% $548 SO 0.00% SO S$548
3135|TMTS 2006-6 [1F] $4,201 0.00% $4,333 SO 0.00% S0 $4,333
3136|TMTS 2006-6 [1H] S657 0.00% S678 SO 0.00% SO S678
3137|TMTS 2006-6 [2F] $529 0.00% $546 SO 0.00% S0 $546
3138|TMTS 2006-6 [2H] S10 0.00% S11 SO 0.00% SO S11
3139|TMTS 2006-HF1 [F] S3,952 0.00% S4,077 SO 0.00% S0 $4,077
3140|TMTS 2006-HF1 [H] $662 0.00% $683 SO 0.00% SO $683
3141|TRUMN 2004-1 [1] 55,983 0.00% 56,172 SO 0.00% S0 $6,172
3142|TRUMN 2004-1 [2] $304 0.00% $314 SO 0.00% SO S314
3143|TRUMN 2005-1 [1] 55,099 0.00% 55,261 SO 0.00% S0 $5,261
3144|TRUMN 2005-1 [2] $223 0.00% $230 SO 0.00% SO $230
3145|TRUMN 2006-1 [1A] 52,045 0.00% 52,110 SO 0.00% S0 $2,110
3146|TRUMN 2006-1 [1F] $2,646 0.00% $2,73O SO 0.00% SO $2,730
3147|TRUMN 2006-1 [2] $213 0.00% $220 S0 0.00% S0 $220
3148|TOTAL $128,025,421 100.00% $132,073,319 $530,505,888 100.00% $526,661,143 $658,734,462





















