


available
Expected Pricing - w/o Oct 23

Ballyrock 2006-2

$600mm floating-rate US Cashflow CLO for Fidelity Management Research

GS Lead Manager & Sole Bookrunner

Debt Termsheet, Warehouse Portfolio, Marketing Materials and Red available
Expected Price Guidance - w/o Oct 23

Expected Pricing - w/o Oct 30

Davis Square VII
$2bn floating-rate Managed High Grade SP CDO for TCW
GS Lead Manager & Sole Bookrunner

Debt Termsheet, Warehouse Portfolio, Marketing Materials, Red and Price Guidance
available

Expected Pricing - w/o Oct 30

Aladdin Synthetic CDO II (US ONWLY)

$[ Jmm floating-rate Managed IG Synthetic CDO for Aladdin
Marketing Book and Price Guidance available

Expected First Tab - late Oct

Upcoming Deals

Cbo

Fortius II

$500mm floating-rate Defensive Mezzanine SP CDO for Aladdin
GS Lead Manager & Sole Bookrunner

Expected Announcement- w/o Oct 23

Highlander II
€500mm Euro-denominated floating-rate CLO for nghland Capital Management
GS Lead Manager and Sole Bookrunner
Expected Announcement - late Oct

AMMC VII

$500mm floating-rate cashflow CLO for American Money Management Corp.
GS Lead Manager & Sole Bookrunner
Expected Announcement - late Oct / early Nov

GSC ‘ABS CDO 2006-3

$1.6bn floating-rate Managed High Grade SP CDO for GSC
GS Lead Manager & Sole Bookrunner

Expected Announcement - Nov

Camber VII

$600mm floating-rate Managed Mezzanine SP CDO for Cambridge Place
GS Lead Manager & Sole Bookrunner
Expected Announcement - Nov

Prime Residential Update

AGENCY CMO

FHR 2942 ZN

$26+mm Support Z off of 30yr Gold 5.5's
15.2yr avl; 5.5% coupon

Offered @ 95-03

$3.00 Gross Credits

FNR 05-108 Q2
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$65+mm Support Z off of 30yr Fannie 5's
12.8yr avl; 5.5% coupon

Offered @ 97-02+ vs FN5 @ 95-16+

$3.00 Gross Credits

Prime Jumbo CMO

GSR 06-5F 2Al

$67+mm 3.5yr PAC off of 6.31gw 6's, wide 104-301 bands
Good pickup vs Agency 3yr PACs

Offered @ 99/c/300

$3.50 Gross Credits

Disclaimer:

This memorandum is solely for internal use in the offices of Goldman, Sachs, and
copies of this memorandum or any portion thereof may not be made available to
customers or otherwise distributed outside the offices of Goldman, Sachs. If
applicable, the information contained herein should be considered in conjunction
with the prospectus or other official offering document relating to these securities
which may be subject to completion or amendment,
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