Deal/Pool Name: HMAC 6

Performance Data

30 Day Delq | 30 Day Delq |60 Day Delq] 60 Day Delq| 90 Day Delq| 90 Day Delq|90+ Day Delq 90+ Day Delq| Total Delq Tiquidated | _Cumulative | Cumulative Loss | Cumulative Loss| Cumulative Ending Pool
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Mar-06 5,893,835 1.22%| 8,691,777 X

Feb-06 6.141,945] 1.23%] 7,761,253

Jan-06 6.269,447] 1.22%] 5,327,002

Dec-05 4,315,134 0.82%] 4,922,921

Nov-0% 4,839,683] 0.89%| 5,312,212

Oct-05 4,610,532] 0.81%] 6,129,126| 1.08%|

Sep-05 3,586,220] 0.58%| 4,253,924 0.69%|

Aug-05 2,288,111] 0.34%| 4,734,49€| 0.71%]

Jul-05 2,161,791] 0.32%] 4,728,026| 0.71%]

Jun-05 2,227,018] 0.32%] 4,492,975| 0.65%|

May-05 0 0.00%|_2,906,612] 0.41%]

Apr-05 1,178,998] 0.16%] 1,601,854] 0.22

Mar-05 294,203 0.04%| _2,137,962] 0.29

Feb-05 0.00%] 0.00%

Jan-05 ooo_%| 0.00¢

Dec-04 0.00%] 0.00%

Nov-04 0.00%] 0.00¢




