Deal/Pool Name: HMAC 5

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

Report Period | Bal Bal Bal Bal Total Delq Bal| _Bal% | BK Balance| BK % | FC Balance| FC % | REO Balance | REO % Loss Amount| Loss # Frequenc Severity % Factor |1 Month CPR
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