
Tranche: A1

CUSIP: 43709JAA0

Certificates Original Principal Balance: $314,780,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $14.96

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 0.956634708 0.043365292

10/25/2006 11/24/2006 0.920059657 0.079940343

11/25/2006 12/24/2006 0.878785460 0.121214540

12/25/2006 1/24/2007 0.833330820 0.166669180

1/25/2007 2/24/2007 0.794854646 0.205145354

2/25/2007 3/24/2007 0.755338989 0.244661011

3/25/2007 4/24/2007 0.723299297 0.276700703

4/25/2007 5/24/2007 0.690992641 0.309007359

5/25/2007 6/24/2007 0.661841884 0.338158116

6/25/2007 7/24/2007 0.626842343 0.373157657

7/25/2007 8/24/2007 0.601344085 0.398655915

8/25/2007 9/24/2007 0.578693579 0.421241158

9/25/2007 10/24/2007 0.562354405 0.437580331

10/25/2007 11/24/2007 0.553012865 0.446921872

11/25/2007 12/24/2007 0.540107441 0.459827295

12/25/2007 1/24/2008 0.527687246 0.472247490

1/25/2008 2/24/2008 0.517100990 0.482833747

2/25/2008 3/24/2008 0.509171074 0.490763662

3/25/2008 4/24/2008 0.497803672 0.502131065

4/25/2008 5/24/2008 0.487377026 0.512557710

5/25/2008 6/24/2008 0.477242932 0.522691804

6/25/2008 7/24/2008 0.466922113 0.533012623

7/25/2008 8/24/2008 0.459160173 0.540774563

8/25/2008 9/24/2008 0.453563107 0.546371629

9/25/2008 10/24/2008 0.446981234 0.552953503

10/25/2008 11/24/2008 0.444417940 0.555516796

11/25/2008 12/24/2008 0.439231084 0.560703652

12/25/2008 1/24/2009 0.435956570 0.563978166

1/25/2009 2/24/2009 0.432886672 0.567048065

2/25/2009 3/24/2009 0.429619684 0.570315052

3/25/2009 4/24/2009 0.426653322 0.573281414

4/25/2009 5/24/2009 0.424683974 0.575250762

5/25/2009 6/24/2009 0.420286034 0.579648703

6/25/2009 7/24/2009 0.417759131 0.582175605

7/25/2009 8/24/2009 0.414869973 0.585064764

8/25/2009 9/24/2009 0.411502988 0.588431748

9/25/2009 10/24/2009 0.409058245 0.590876491

10/25/2009 11/24/2009 0.406524800 0.593409936

11/25/2009 12/24/2009 0.404507348 0.595427388

12/25/2009 1/24/2010 0.402138476 0.597796261

1/25/2010 2/24/2010 0.400267454 0.599667282

2/25/2010 3/24/2010 0.398449036 0.601485701

3/25/2010 4/24/2010 0.396108757 0.603825980

4/25/2010 5/24/2010 0.394091510 0.605843227

5/25/2010 6/24/2010 0.391499807 0.608434929

6/25/2010 7/24/2010 0.389551828 0.610382908

7/25/2010 8/24/2010 0.386747594 0.613187143

8/25/2010 9/24/2010 0.385403088 0.614531649

9/25/2010 10/24/2010 0.383089322 0.616845415

10/25/2010 11/24/2010 0.381640651 0.618294085

11/25/2010 12/24/2010 0.379054355 0.620880381

12/25/2010 1/24/2011 0.376823847 0.623110889

1/25/2011 2/24/2011 0.375166137 0.624768599

2/25/2011 3/24/2011 0.372888675 0.627046062

3/25/2011 4/24/2011 0.371223882 0.628710854

4/25/2011 5/24/2011 0.369440946 0.630493790

5/25/2011 6/24/2011 0.366674215 0.633260521

6/25/2011 7/24/2011 0.365038874 0.634895862

7/25/2011 8/24/2011 0.363865805 0.636068932

8/25/2011 9/24/2011 0.362064380 0.637870356

9/25/2011 10/24/2011 0.361097325 0.638837411

10/25/2011 11/24/2011 0.360117462 0.639817274

11/25/2011 12/24/2011 0.358738529 0.641196207

12/25/2011 1/24/2012 0.357758074 0.642176663

1/25/2012 2/24/2012 0.356567405 0.643367331
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Tranche: A1

CUSIP: 43709JAA0

Certificates Original Principal Balance: $314,780,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $14.96

From To Mortgage Factor Distribution Factor

[1] [2]

HEMT 2006‐4

2/25/2012 3/24/2012 0.355434041 0.644500695

3/25/2012 4/24/2012 0.353781506 0.646153230

4/25/2012 5/24/2012 0.352304068 0.647630668

5/25/2012 6/24/2012 0.351436889 0.648497848

6/25/2012 7/24/2012 0.349927186 0.650007550

7/25/2012 8/24/2012 0.348928533 0.651006204

8/25/2012 9/24/2012 0.347676112 0.652258624

9/25/2012 10/24/2012 0.346191897 0.653742839

10/25/2012 11/24/2012 0.345543892 0.654390844

11/25/2012 12/24/2012 0.344692503 0.655242233

12/25/2012 1/24/2013 0.343538866 0.656395870

1/25/2013 2/24/2013 0.342043750 0.657890986

2/25/2013 3/24/2013 0.340964941 0.658969795

3/25/2013 4/24/2013 0.340064019 0.659870717

4/25/2013 5/24/2013 0.339655472 0.660279264

5/25/2013 6/24/2013 0.337254130 0.662680607

6/25/2013 7/24/2013 0.336047200 0.663887537

7/25/2013 8/24/2013 0.333702053 0.666232683

8/25/2013 9/24/2013 0.331718488 0.668216249

9/25/2013 10/24/2013 0.330069580 0.669865156

10/25/2013 11/24/2013 0.329007961 0.670926776

11/25/2013 12/24/2013 0.327759811 0.672174926

12/25/2013 1/24/2014 0.326829081 0.673105655

1/25/2014 2/24/2014 0.325904201 0.674030536

2/25/2014 3/24/2014 0.325216138 0.674718599

3/25/2014 4/24/2014 0.324146831 0.675787906

4/25/2014 5/24/2014 0.322919127 0.677015610

5/25/2014 6/24/2014 0.320759066 0.679175670

6/25/2014 7/24/2014 0.319900515 0.680034222

7/25/2014 8/24/2014 0.318465638 0.681469098

8/25/2014 9/24/2014 0.317130175 0.682804561

9/25/2014 10/24/2014 0.316351669 0.683583067

10/25/2014 11/24/2014 0.315119585 0.684815151

11/25/2014 12/24/2014 0.315119585 0.684815151

12/25/2014 1/24/2015 0.315119585 0.684815151

1/25/2015 2/24/2015 0.315119585 0.684815151

2/25/2015 3/24/2015 0.315119585 0.684815151

3/25/2015 4/24/2015 0.314069411 0.685865325

4/25/2015 5/24/2015 0.314069411 0.685865325

5/25/2015 6/24/2015 0.312636502 0.687298234

6/25/2015 7/24/2015 0.312251278 0.687683459

7/25/2015 8/24/2015 0.310793379 0.689141357

8/25/2015 9/24/2015 0.310793379 0.689141357

9/25/2015 10/24/2015 0.310793379 0.689141357

10/25/2015 0.310788844 0.689145892

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.

43709JAA0

Page 2 of 16 



Tranche: A2

CUSIP: 43709JAB8

Certificates Original Principal Balance: $47,000,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $8.56

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 1.000000000 0.000000000

4/25/2008 5/24/2008 1.000000000 0.000000000

5/25/2008 6/24/2008 1.000000000 0.000000000

6/25/2008 7/24/2008 1.000000000 0.000000000

7/25/2008 8/24/2008 1.000000000 0.000000000

8/25/2008 9/24/2008 1.000000000 0.000000000

9/25/2008 10/24/2008 1.000000000 0.000000000

10/25/2008 11/24/2008 1.000000000 0.000000000

11/25/2008 12/24/2008 1.000000000 0.000000000

12/25/2008 1/24/2009 1.000000000 0.000000000

1/25/2009 2/24/2009 1.000000000 0.000000000

2/25/2009 3/24/2009 1.000000000 0.000000000

3/25/2009 4/24/2009 1.000000000 0.000000000

4/25/2009 5/24/2009 1.000000000 0.000000000

5/25/2009 6/24/2009 1.000000000 0.000000000

6/25/2009 7/24/2009 1.000000000 0.000000000

7/25/2009 8/24/2009 1.000000000 0.000000000

8/25/2009 9/24/2009 1.000000000 0.000000000

9/25/2009 10/24/2009 1.000000000 0.000000000

10/25/2009 11/24/2009 1.000000000 0.000000000

11/25/2009 12/24/2009 1.000000000 0.000000000

12/25/2009 1/24/2010 1.000000000 0.000000000

1/25/2010 2/24/2010 1.000000000 0.000000000

2/25/2010 3/24/2010 1.000000000 0.000000000

3/25/2010 4/24/2010 1.000000000 0.000000000

4/25/2010 5/24/2010 1.000000000 0.000000000

5/25/2010 6/24/2010 1.000000000 0.000000000

6/25/2010 7/24/2010 1.000000000 0.000000000

7/25/2010 8/24/2010 1.000000000 0.000000000

8/25/2010 9/24/2010 1.000000000 0.000000000

9/25/2010 10/24/2010 1.000000000 0.000000000

10/25/2010 11/24/2010 1.000000000 0.000000000

11/25/2010 12/24/2010 1.000000000 0.000000000

12/25/2010 1/24/2011 1.000000000 0.000000000

1/25/2011 2/24/2011 1.000000000 0.000000000

2/25/2011 3/24/2011 1.000000000 0.000000000

3/25/2011 4/24/2011 1.000000000 0.000000000

4/25/2011 5/24/2011 1.000000000 0.000000000

5/25/2011 6/24/2011 1.000000000 0.000000000

6/25/2011 7/24/2011 1.000000000 0.000000000

7/25/2011 8/24/2011 1.000000000 0.000000000

8/25/2011 9/24/2011 1.000000000 0.000000000

9/25/2011 10/24/2011 1.000000000 0.000000000

10/25/2011 11/24/2011 1.000000000 0.000000000

11/25/2011 12/24/2011 1.000000000 0.000000000

12/25/2011 1/24/2012 1.000000000 0.000000000

1/25/2012 2/24/2012 1.000000000 0.000000000
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Tranche: A2

CUSIP: 43709JAB8

Certificates Original Principal Balance: $47,000,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $8.56

From To Mortgage Factor Distribution Factor

[1] [2]

HEMT 2006‐4

2/25/2012 3/24/2012 1.000000000 0.000000000

3/25/2012 4/24/2012 1.000000000 0.000000000

4/25/2012 5/24/2012 1.000000000 0.000000000

5/25/2012 6/24/2012 1.000000000 0.000000000

6/25/2012 7/24/2012 1.000000000 0.000000000

7/25/2012 8/24/2012 1.000000000 0.000000000

8/25/2012 9/24/2012 1.000000000 0.000000000

9/25/2012 10/24/2012 1.000000000 0.000000000

10/25/2012 11/24/2012 1.000000000 0.000000000

11/25/2012 12/24/2012 1.000000000 0.000000000

12/25/2012 1/24/2013 1.000000000 0.000000000

1/25/2013 2/24/2013 1.000000000 0.000000000

2/25/2013 3/24/2013 1.000000000 0.000000000

3/25/2013 4/24/2013 1.000000000 0.000000000

4/25/2013 5/24/2013 1.000000000 0.000000000

5/25/2013 6/24/2013 1.000000000 0.000000000

6/25/2013 7/24/2013 1.000000000 0.000000000

7/25/2013 8/24/2013 1.000000000 0.000000000

8/25/2013 9/24/2013 1.000000000 0.000000000

9/25/2013 10/24/2013 1.000000000 0.000000000

10/25/2013 11/24/2013 1.000000000 0.000000000

11/25/2013 12/24/2013 1.000000000 0.000000000

12/25/2013 1/24/2014 1.000000000 0.000000000

1/25/2014 2/24/2014 1.000000000 0.000000000

2/25/2014 3/24/2014 1.000000000 0.000000000

3/25/2014 4/24/2014 1.000000000 0.000000000

4/25/2014 5/24/2014 1.000000000 0.000000000

5/25/2014 6/24/2014 1.000000000 0.000000000

6/25/2014 7/24/2014 1.000000000 0.000000000

7/25/2014 8/24/2014 1.000000000 0.000000000

8/25/2014 9/24/2014 1.000000000 0.000000000

9/25/2014 10/24/2014 1.000000000 0.000000000

10/25/2014 11/24/2014 1.000000000 0.000000000

11/25/2014 12/24/2014 1.000000000 0.000000000

12/25/2014 1/24/2015 1.000000000 0.000000000

1/25/2015 2/24/2015 1.000000000 0.000000000

2/25/2015 3/24/2015 1.000000000 0.000000000

3/25/2015 4/24/2015 1.000000000 0.000000000

4/25/2015 5/24/2015 1.000000000 0.000000000

5/25/2015 6/24/2015 1.000000000 0.000000000

6/25/2015 7/24/2015 1.000000000 0.000000000

7/25/2015 8/24/2015 1.000000000 0.000000000

8/25/2015 9/24/2015 1.000000000 0.000000000

9/25/2015 10/24/2015 1.000000000 0.000000000

10/25/2015 1.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: A3

CUSIP: 43709JAC6

Certificates Original Principal Balance: $31,700,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $1.14

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 1.000000000 0.000000000

4/25/2008 5/24/2008 1.000000000 0.000000000

5/25/2008 6/24/2008 1.000000000 0.000000000

6/25/2008 7/24/2008 1.000000000 0.000000000

7/25/2008 8/24/2008 1.000000000 0.000000000

8/25/2008 9/24/2008 1.000000000 0.000000000

9/25/2008 10/24/2008 1.000000000 0.000000000

10/25/2008 11/24/2008 1.000000000 0.000000000

11/25/2008 12/24/2008 1.000000000 0.000000000

12/25/2008 1/24/2009 1.000000000 0.000000000

1/25/2009 2/24/2009 1.000000000 0.000000000

2/25/2009 3/24/2009 1.000000000 0.000000000

3/25/2009 4/24/2009 1.000000000 0.000000000

4/25/2009 5/24/2009 1.000000000 0.000000000

5/25/2009 6/24/2009 1.000000000 0.000000000

6/25/2009 7/24/2009 1.000000000 0.000000000

7/25/2009 8/24/2009 1.000000000 0.000000000

8/25/2009 9/24/2009 1.000000000 0.000000000

9/25/2009 10/24/2009 1.000000000 0.000000000

10/25/2009 11/24/2009 1.000000000 0.000000000

11/25/2009 12/24/2009 1.000000000 0.000000000

12/25/2009 1/24/2010 1.000000000 0.000000000

1/25/2010 2/24/2010 1.000000000 0.000000000

2/25/2010 3/24/2010 1.000000000 0.000000000

3/25/2010 4/24/2010 1.000000000 0.000000000

4/25/2010 5/24/2010 1.000000000 0.000000000

5/25/2010 6/24/2010 1.000000000 0.000000000

6/25/2010 7/24/2010 1.000000000 0.000000000

7/25/2010 8/24/2010 1.000000000 0.000000000

8/25/2010 9/24/2010 1.000000000 0.000000000

9/25/2010 10/24/2010 1.000000000 0.000000000

10/25/2010 11/24/2010 1.000000000 0.000000000

11/25/2010 12/24/2010 1.000000000 0.000000000

12/25/2010 1/24/2011 1.000000000 0.000000000

1/25/2011 2/24/2011 1.000000000 0.000000000

2/25/2011 3/24/2011 1.000000000 0.000000000

3/25/2011 4/24/2011 1.000000000 0.000000000

4/25/2011 5/24/2011 1.000000000 0.000000000

5/25/2011 6/24/2011 1.000000000 0.000000000

6/25/2011 7/24/2011 1.000000000 0.000000000

7/25/2011 8/24/2011 1.000000000 0.000000000

8/25/2011 9/24/2011 1.000000000 0.000000000

9/25/2011 10/24/2011 1.000000000 0.000000000

10/25/2011 11/24/2011 1.000000000 0.000000000

11/25/2011 12/24/2011 1.000000000 0.000000000

12/25/2011 1/24/2012 1.000000000 0.000000000

1/25/2012 2/24/2012 1.000000000 0.000000000
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Tranche: A3

CUSIP: 43709JAC6

Certificates Original Principal Balance: $31,700,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $1.14

From To Mortgage Factor Distribution Factor

[1] [2]

HEMT 2006‐4

2/25/2012 3/24/2012 1.000000000 0.000000000

3/25/2012 4/24/2012 1.000000000 0.000000000

4/25/2012 5/24/2012 1.000000000 0.000000000

5/25/2012 6/24/2012 1.000000000 0.000000000

6/25/2012 7/24/2012 1.000000000 0.000000000

7/25/2012 8/24/2012 1.000000000 0.000000000

8/25/2012 9/24/2012 1.000000000 0.000000000

9/25/2012 10/24/2012 1.000000000 0.000000000

10/25/2012 11/24/2012 1.000000000 0.000000000

11/25/2012 12/24/2012 1.000000000 0.000000000

12/25/2012 1/24/2013 1.000000000 0.000000000

1/25/2013 2/24/2013 1.000000000 0.000000000

2/25/2013 3/24/2013 1.000000000 0.000000000

3/25/2013 4/24/2013 1.000000000 0.000000000

4/25/2013 5/24/2013 1.000000000 0.000000000

5/25/2013 6/24/2013 1.000000000 0.000000000

6/25/2013 7/24/2013 1.000000000 0.000000000

7/25/2013 8/24/2013 1.000000000 0.000000000

8/25/2013 9/24/2013 1.000000000 0.000000000

9/25/2013 10/24/2013 1.000000000 0.000000000

10/25/2013 11/24/2013 1.000000000 0.000000000

11/25/2013 12/24/2013 1.000000000 0.000000000

12/25/2013 1/24/2014 1.000000000 0.000000000

1/25/2014 2/24/2014 1.000000000 0.000000000

2/25/2014 3/24/2014 1.000000000 0.000000000

3/25/2014 4/24/2014 1.000000000 0.000000000

4/25/2014 5/24/2014 1.000000000 0.000000000

5/25/2014 6/24/2014 1.000000000 0.000000000

6/25/2014 7/24/2014 1.000000000 0.000000000

7/25/2014 8/24/2014 1.000000000 0.000000000

8/25/2014 9/24/2014 1.000000000 0.000000000

9/25/2014 10/24/2014 1.000000000 0.000000000

10/25/2014 11/24/2014 1.000000000 0.000000000

11/25/2014 12/24/2014 1.000000000 0.000000000

12/25/2014 1/24/2015 1.000000000 0.000000000

1/25/2015 2/24/2015 1.000000000 0.000000000

2/25/2015 3/24/2015 1.000000000 0.000000000

3/25/2015 4/24/2015 1.000000000 0.000000000

4/25/2015 5/24/2015 1.000000000 0.000000000

5/25/2015 6/24/2015 1.000000000 0.000000000

6/25/2015 7/24/2015 1.000000000 0.000000000

7/25/2015 8/24/2015 1.000000000 0.000000000

8/25/2015 9/24/2015 1.000000000 0.000000000

9/25/2015 10/24/2015 1.000000000 0.000000000

10/25/2015 1.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M1

CUSIP: 43709JAE2

Certificates Original Principal Balance: $23,620,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 1.000000000 0.000000000

4/25/2008 5/24/2008 1.000000000 0.000000000

5/25/2008 6/24/2008 1.000000000 0.000000000

6/25/2008 7/24/2008 1.000000000 0.000000000

7/25/2008 8/24/2008 1.000000000 0.000000000

8/25/2008 9/24/2008 0.877752149 0.000000000

9/25/2008 10/26/2008 0.457465671 0.000000000

10/27/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.

HEMT 2006‐4
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Tranche: M2

CUSIP: 43709JAF9

Certificates Original Principal Balance: $24,940,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 1.000000000 0.000000000

4/25/2008 5/24/2008 1.000000000 0.000000000

5/25/2008 6/24/2008 1.000000000 0.000000000

6/25/2008 7/24/2008 0.566380843 0.000000000

7/25/2008 8/24/2008 0.479376818 0.000000000

8/25/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M3

CUSIP: 43709JAG7

Certificates Original Principal Balance: $9,190,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 1.000000000 0.000000000

4/25/2008 5/26/2008 0.638705950 0.000000000

5/27/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M4

CUSIP: 43709JAH5

Certificates Original Principal Balance: $10,760,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 1.000000000 0.000000000

3/25/2008 4/24/2008 0.432691644 0.000000000

4/25/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M5

CUSIP: 43709JAJ1

Certificates Original Principal Balance: $10,500,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 1.000000000 0.000000000

2/25/2008 3/24/2008 0.283610424 0.000000000

3/25/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M6

CUSIP: 43709JAK8

Certificates Original Principal Balance: $7,880,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/24/2007 1.000000000 0.000000000

11/25/2007 12/24/2007 1.000000000 0.000000000

12/25/2007 1/24/2008 1.000000000 0.000000000

1/25/2008 2/24/2008 0.199141536 0.000000000

2/25/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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Tranche: M7

CUSIP: 43709JAL6

Certificates Original Principal Balance: $10,500,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/25/2007 1.000000000 0.000000000

11/26/2007 12/25/2007 0.704340266 0.000000000

12/26/2007 1/24/2008 0.156995529 0.000000000

1/25/2008 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.

HEMT 2006‐4
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Tranche: M8

CUSIP: 43709JAM4

Certificates Original Principal Balance: $6,560,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 1.000000000 0.000000000

10/25/2007 11/25/2007 0.350281829 0.000000000

11/26/2007 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.

HEMT 2006‐4
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Tranche: M9

CUSIP: 43709JAN2

Certificates Original Principal Balance: $10,240,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/24/2007 1.000000000 0.000000000

8/25/2007 9/24/2007 1.000000000 0.000000000

9/25/2007 10/24/2007 0.288089211 0.000000000

10/25/2007 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.

HEMT 2006‐4
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Tranche: B1

CUSIP: 43709JAP7

Certificates Original Principal Balance: $7,610,000

Date of First Suit: March 23, 2009

Value at applicable date of First Suit: $0.00

From To Mortgage Factor Distribution Factor

[1] [2]

8/30/2006 9/24/2006 1.000000000 0.000000000

9/25/2006 10/24/2006 1.000000000 0.000000000

10/25/2006 11/24/2006 1.000000000 0.000000000

11/25/2006 12/24/2006 1.000000000 0.000000000

12/25/2006 1/24/2007 1.000000000 0.000000000

1/25/2007 2/24/2007 1.000000000 0.000000000

2/25/2007 3/24/2007 1.000000000 0.000000000

3/25/2007 4/24/2007 1.000000000 0.000000000

4/25/2007 5/24/2007 1.000000000 0.000000000

5/25/2007 6/24/2007 1.000000000 0.000000000

6/25/2007 7/24/2007 1.000000000 0.000000000

7/25/2007 8/26/2007 1.000000000 0.000000000

8/27/2007 9/24/2007 0.497306614 0.000000000

9/25/2007 0.000000000 0.000000000

Sources: Bloomberg, IDC.

Notes:

[1] Certificate’s Outstanding Aggregate Principal Balance divided by Certificate’s Original Aggregate Principal Balance.

[2] Certificate’s Cumulative Principal Distributions divided by Certificate’s Original Aggregate Principal Balance.
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