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*Average prepayment rate during preceding six month period.  NCMSLT as of June 30, 2010 (most recent quarterly reporting date). NCSLT 2003-1 as of July 31, 2010 (most recent 
quarterly reporting date).  NCSLT 2004-1 as of August 31, 2010 (most recent quarterly reporting date).

Six Month Rolling CPR by Trust

0%

1%

2%

3%

4%

5%

6%

7%

8%

9%

10%

6 9 12 15 18 21 24 27 30 33 36 39 42 45 48 51 54 57 60 63 66 69 72 75 78 81 84 87 90 93 96 99 102 105 108

Months Since Trust Inception

NCMSLT
NCSLT 2003-1
NCLST 2004-1
NCSLT 2004-2
NCSLT 2005-1
NCSLT 2005-2
NCSLT 2005-3
NCSLT 2006-1
NCSLT 2006-2
NCSLT 2006-3
NCSLT 2006-4
NCSLT 2007-1
NCSLT 2007-2
NCSLT 2007-3
NCSLT 2007-4


