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Six month rolling prepayment rates
Updated through March 31, 2011*

Six Month Rolling CPR by Trust
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(most recent quarterly reporting date). NCSLT 2004-1 as of February 28, 2011 (most recent quarterly reporting date).

*Average prepayment rate during preceding six month period. NCMSLT as of December 31, 2010 (most recent quarterly reporting date). NCSLT 2003-1 as of January 31, 2011




