
 

  

2004-2005 CDOS

Deal Name Closing Date Deal Type Collateral Manager Rating Agencies Trustee Issuer Location Co-Issuer Location Cash/Synthetic/Mix Asset Type
Sierra Madre Funding Ltd 07/29/04 High Grade Western Asset Management Company Moody's / S&P JPMorgan Chase Bank Cayman Islands Delaware Cash ABS, CDO, CMBS, REIT, RMBS , RMBS Subprime
Davis Square Funding III, Ltd. 10/21/04 High Grade TCW Asset Management Company Moody's / S&P / Fitch LaSalle Bank National Association Cayman Islands Delaware Cash ABS, CDO, CMBS, REIT, RMBS , RMBS Subprime
Davis Square Funding IV, Ltd. 04/06/05 High Grade TCW Asset Management Company Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Mix ABS, CDO, CMBS, REIT, RMBS , RMBS Subprime
Davis Square Funding V, Ltd. 9/30/2005 High Grade TCW Asset Management Company Moody's / S&P JPMorgan Chase Bank Cayman Islands Delaware Cash ABS, CDO, CMBS, REIT, RMBS , RMBS Subprime
Camber 3 plc 04/20/05 Mezzanine Cambridge Place Investment Management LLC Moody's / S&P Wells Fargo Bank Ireland Delaware Cash ABS, CDO, CMBS, REIT, RMBS , RMBS Subprime
Coolidge Funding, Ltd. 06/22/05 Mezzanine Allianz Risk Transfer, Inc. Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Mix ABS, CDO, CLO, CMBS, RMBS , RMBS Subprime
Altius I Funding, Ltd. 08/24/05 High Grade Aladdin Capital Management LLC Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Mix ABS, CDO, CLO, CMBS, RMBS , RMBS Subprime
G Street Finance, Ltd. 10/20/05 High Grade Wharton Asset Management Bermuda Limited Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Cash ABS, CDO, CLO, RMBS , RMBS Subprime
Adirondack 2005-1, Ltd. 05/11/05 High Grade Clinton Group, Inc. Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Mix ABS, CDO, CLO, CMBS, REIT, RMBS , RMBS Subprime
Adirondack 2005-2, Ltd. 11/15/2005 High Grade Clinton Group, Inc. Moody's / S&P LaSalle Bank National Association Cayman Islands Delaware Mix ABS, CDO,  CMBS, RMBS , RMBS Subprime
ABACUS 2004-1 7/1/2004 High Grade N/A S&P/Moody's LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2004-2 10/26/2004 Mezzanine N/A S&P/Fitch LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2004-3 12/21/2004 High Grade N/A S&P LaSalle Cayman Islands Delaware Synthetic RMBS Subprime
ABACUS 2005-1 3/8/2005 High Grade N/A S&P/Moody's LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2005-2 6/7/2005 Mezzanine N/A S&P/Moody's LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2005-3 7/28/2005 Mezzanine N/A S&P/Moody's LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2005-5 11/2/2005 Mezzanine N/A S&P/Moody's LaSalle Cayman Islands Delaware Synthetic ABS, CDO, CRE, RMBS Subprime
ABACUS 2005-CB1 12/7/2005 Mezzanine C-BASS Investment Management LLC S&P/Fitch LaSalle Cayman Islands Delaware Synthetic ABS, RMBS Subprime, CRE



 

 

  

Response to PSI Staff Request No. 12

Deal Name Closing Date Deal Type Collateral Manager Asset Type Rating Agencies Trustee Issuer Location Co-Issuer Location
Fortius I Funding, Ltd. 03/08/06 Mezzanine Aladdin Capital Management LLC Mixed Moody's / S&P BoNY Cayman Islands Delaware
Davis Square Funding VI, Ltd. 03/30/06 High Grade TCW Asset Management Company Mixed Moody's / S&P BoNY Cayman Islands Delaware
Hout Bay 2006-1 Ltd. 05/02/06 High Grade N/A Mixed Moody's / S&P BofA Cayman Islands Delaware
Broadwick Funding, Ltd. 05/11/06 Mezzanine Peloton Partners LLP Mixed Moody's / S&P BofA Cayman Islands Delaware
West Coast Funding I, Ltd. 07/26/06 High Grade TCW Asset Management Company Mixed Moody's / S&P BoNY Cayman Islands Delaware
Altius III Funding, Ltd. 09/28/06 High Grade Aladdin Capital Management LLC Mixed Moody's / S&P BoNY Cayman Islands Delaware
Lochsong, Ltd. 10/04/06 CDO 2̂ N/A Synthetic Moody's / S&P BoNY Cayman Islands Delaware
Hudson High Grade Funding 2006-1, Ltd. 11/01/06 High Grade N/A Mixed Moody's / S&P BoNY Cayman Islands Delaware
Hudson Mezzanine Funding 2006-1, Ltd. 12/05/06 Mezzanine N/A Synthetic Moody's / S&P BoNY Cayman Islands Delaware
Davis Square Funding VII, Ltd. 12/05/06 High Grade TCW Asset Management Company Mixed Moody's / S&P BoNY Cayman Islands Delaware
Fortius II Funding, Ltd. 12/07/06 Mezzanine Aladdin Capital Management LLC Mixed Moody's / S&P BoNY Cayman Islands Delaware
GSC ABS Funding 2006-3g, Ltd. 01/18/07 High Grade GSCP (NJ), LP Mixed Moody's / S&P BofA Cayman Islands Delaware
Hudson Mezzanine Funding 2006-2, Ltd. 02/08/07 Mezzanine N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
Fort Denison Funding, Ltd. 02/14/07 CDO 2̂ Basis Capital Securitisation Pty. Ltd. Cash Moody's / S&P BofA Cayman Islands Delaware
Camber 7 plc 02/28/07 Mezzanine Cambridge Place Collateral Management LLC Synthetic Moody's / S&P Wells Fargo Ireland Delaware
Anderson Mezzanine Funding 2007-1, Ltd. 03/20/07 Mezzanine N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
Timberwolf I, Ltd. 03/27/07 CDO 2̂ Greywolf Capital Management LP Mixed Moody's / S&P BoNY Cayman Islands Delaware
Point Pleasant Funding 2007-1, Ltd. 04/18/07 CDO 2̂ N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
Altius IV Funding, Ltd. 05/31/07 High Grade Aladdin Capital Management LLC Mixed Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-14 10/2006, 5/2007 Mezzanine N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-11 9/2006 Mezzanine N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-15 10/2006 Mezzanine N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-9 1/2007, 8/2006 High Grade N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-HGS1 11/2006 CDO 2̂ Bear Stearns Asset Management Inc. Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-12 4/2006 High Grade N/A Synthetic Moody's / S&P BofA Cayman Islands Delaware
ABACUS 2006-8 4/2006 Mezzanine N/A Synthetic Moody's / S&P / Fitch BofA Cayman Islands Delaware
ABACUS 2007-AC1 4/2007 Mezzanine ACA Management, L.L.C. Synthetic Moody's / S&P BofA Cayman Islands Delaware
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LNR 2006-1A lnr40601 A 53944MAA7 SEN_FLT 474,385,000    AAA NA AAA BB- NA BBB+ 2-Mar-06 144A CDO
FORTS 2006-1A FORTIU1 S 34958CAF1 SEN_FLT 11,500,000      NA Aaa/*- AAA NA A1 AAA 8-Mar-06 144A CDO
ABAC 2006-8A ABAC0608 A1 00255BAA5 SEN_FIX 50,000,000      NA Aaa/*- AAA NA C D 14-Mar-06 144A / Reg S CDO
CTCDO 2006-4A ct4 A1 12642VAA8 SEN_FLT 335,945,000    AAA NA AAA BBB NA AAA 15-Mar-06 144A CDO
ABAC 2006-10A ABAC0610 A 00257AAA5 SEN_FLT 450,000,000    NA Aaa/*- AAA NA Baa3 A/*- 21-Mar-06 144A CDO
DVSQ 2006-6A DAVISQ6 CP 23910VAJ1 SEN_FLT 1,166,000,000 NA NA A-1+ NA NA NR 30-Mar-06 144A CDO
ABAC 2006-12A ABAC0612 A1 00257BAA3 SEN_FLT 95,000,000      NA Aaa AAA NA C D 27-Apr-06 144A CDO
HOUT 2006-1A HOUTB061 A1 442451AA8 SEN_FLT 1,275,000,000 NA Aaa AAA NA Ca CC 2-May-06 144A CDO
BWIC 2006-1A BROWK A1A 11161RAB8 SEN_FLT 97,500,000      NA Aaa AAA NA WR NR 11-May-06 144A CDO

Securitizations Issued & Underwritten by Goldman Sachs
Non-agency residential mortgage-backed securitizations, commercial mortgage-backed securitizations and collateralized debt obligations
January 1, 2006 through present

Original Rating Current Rating


