NOMURA HOME EQUITY LOAN NIM 2006-FM2
DBRS /

AA\

NOMURA HOME EQUITY LOAN NIM 2006-FM2
Current Rating: C (Downgraded in September 2008)

Original Rating: A (low)
$35,000,000

$30,000,000

$25,000,000

$20,000,000

$15,000,000

$10,000,000

$5,000,000

$0
0"00"0%’\’\’\’\’\’\’\’\’\’\’\’\0% Q,Q%Q%Q%Q%Q%<b<b%0%0%@@@&@@@@&&&@o

& oef’ & & & \5?5 N \9 %)Q’Q F S E \5?5 Y \9 %)Q’Q F S E \5?5 RN ?59 %)Q’Q & F

—— N-1 Actual Balance —a&— N-1 Projected Balance




NOMURA HOME EQUITY LOAN NIM 2006-FM2
Current Rating: C (Downgraded in May 2008)
Original Rating: BBB (low)
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NOMURA HOME EQUITY LOAN NIM 2006-FM2
Current Rating: C (Downgraded in May 2008)
Original Rating: BB
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