
 
 
October 26, 2007 
ABX Floating Payments:       
 
Markit has determined there are floating and/or additional fixed payments due on the following 
Indices for a one million dollar trade.  
 
For ABX-HE-AAA 06-1: Total Interest Shortfall Payment Amount $0.768067235 
RASC05-KS11 A-I-4 – Interest Shortfall Payment Amount $0.734386939 
SABRT05-HE1 A-3C – Interest Shortfall Payment Amount $0.033680297 
 
For ABX-HE-AA 06-1: Total Interest Shortfall Payment Amount $0.953758990 
RASC05-KS11 M-2 – Interest Shortfall Payment Amount $0.919463489 
SABRT05-HE1 M-1 – Interest Shortfall Payment Amount $0.034295501 
 
For ABX-HE-A 06-1: Total Interest Shortfall Payment Amount $0.989910464 
RASC05-KS11 M-5 – Interest Shortfall Payment Amount $0.954257246 
SABRT05-HE1 M-2 – Interest Shortfall Payment Amount $0.035653218 
 
For ABX-HE-BBB 06-1: Total Interest Shortfall Payment Amount $18.639014036 
FFMLT05-FF12 B-2 – Interest Shortfall Payment Amount $17.446983716  
RASC05-KS11 M-8 – Interest Shortfall Payment Amount $1.148037440 
SABRT05-HE1 B-2 – Interest Shortfall Payment Amount $0.043992881 
 
For ABX-HE-BBB- 06-1: Total Interest Shortfall Payment Amount $18.756467924 
 Total Fixed Correction for trades effective prior to 4/25/07 $12.1927762
 Total Fixed Correction trades effective between 4/25/07 to 5/25/07 $4.017086200 
 Total Fixed Correction for trades post to 5/25/07 $0.00 
GSAMPT05-HE4 B3 – April 25th Bond Payment Additional Fixed Correction $8.175690000 
GSAMPT05-HE4 B3 – May 25th Bond Payment Additional Fixed Correction $4.017086200 
FFMLT05-FF12 B-3 – Interest Shortfall Payment Amount $17.446982660 
RASC05-KS11 M-9 – Interest Shortfall Payment Amount $1.263973979 
SABRT05-HE1 B-3 – Interest Shortfall Payment Amount $0.045511286  
 
For ABX-HE-AAA 06-2: Total Interest Shortfall Payment Amt $0.514717165 
MSAC06-WMC2 A-2d – Interest Shortfall Payment Amount $0.043922449 
GSAMPT06-HE3 A-2D – Interest Shortfall Payment Amount $0.436569989 
RASC06-KS3 A-I-4 – Interest Shortfall Payment Amount $0.010132468 
MSCT06-HE2 A-2d – Interest Shortfall Payment Amount $0.024092258 
 
For ABX-HE-AA 06-2: Total Interest Shortfall Payment Amt $0.516752529 
MSAC06-WMC2 M-2 – Interest Shortfall Payment Amount $0.044331289 
GSAMPT06-HE3 M-2 – Interest Shortfall Payment Amount $0.440621843 
RASC06-KS3 M-2 – Interest Shortfall Payment Amount $0.007353797 
MSCT06-HE2 M-2 – Interest Shortfall Payment Amount $0.024445600 
 
For ABX-HE-A 06-2: Total Interest Shortfall Payment Amt $0.524715041 
MSAC06-WMC2 M-5 – Interest Shortfall Payment Amount $0.044986389 
GSAMPT06-HE3 M-5 – Interest Shortfall Payment Amount $0.447106078 
RASC06-KS3 M-5 – Interest Shortfall Payment Amount $0.007545031 
MSCT06-HE2 M-5 – Interest Shortfall Payment Amount $0.025077543 



 
 
For ABX-HE-BBB 06-2: Total Interest Shortfall Payment Amt $0.564498066 

  Total Interest Shortfall Reimb Payment Amount $16.440986256 
MSAC06-WMC2 B-2 – Interest Shortfall Payment Amount $0.050455146 
GSAMPT06-HE3 M-8 – Interest Shortfall Payment Amount $0.505516899 
RASC06-KS3 M-8 – Interest Shortfall Payment Amount $0.008526021 
CARRMLT06-NC1 M-8 – Interest Shortfall Reimbursement Payment Amount $16.428739276 
MSCT06-HE2 B-2 – Interest Shortfall Reimbursement Payment Amount $0.012246980 
 
For ABX-HE-BBB- 06-2: Total Interest Shortfall Pmt Amt $94.842943331 
 Total Interest Shortfall Reimb Payment Amount $61.024948798 
 Total Fixed Correction for trades prior to 7/25/07 $8.208260266 
 Total Fixed Correction for trades from 7/25/07 $0.00 
BSABST06-HE3 M9 – July 25th Bond Payment Additional Fixed Correction $8.208260266 
FFMLT06-FF4 B-1 – Interest Shortfall Payment Amount $33.617156759 
GSAMPT06-HE3 M-9 – Interest Shortfall Payment Amount $0.567987837 
JPMMA06-FRE1 M-9 – Interest Shortfall Payment Amount $19.557381466  
LBMLT06-1 M-9 – Interest Shortfall Payment Amount $1.958925000 
MABST06-NC1 M-9 – Interest Shortfall Payment Amount $28.565497236 
MSAC06-WMC2 B-3 – Interest Shortfall Payment Amount $0.058198073 
MSCT06-HE2 B-3 – Interest Shortfall Payment Amount $7.316598920 
RASC06-KS3 M-9 – Interest Shortfall Payment Amount $0.009807971 
SAILT06-4 M8 – Interest Shortfall Payment Amount $3.191390070 
CARRMLT06-NC1 M-9 – Interest Shortfall Reimbursement Payment Amount $61.024948798 
 
For ABX-HE-BBB- 07-1: Total Interest Shortfall Payment Amount $5.128609558 
CBASS06-CB6 B-1 – Interest Shortfall Payment Amount $0.047339500 
SASC06-BC4 M9 – Interest Shortfall Payment Amount $5.045751142 
GSAMPT06-HE5 M-9 – Interest Shortfall Payment Amount $0.035518916 
 
Nuisance Shortfalls and Reimbursements (No Payments Expected) 
ABX.HE.AAA.07-1, ABX.HE.AA.07-1, ABX.HE.A.07-1 and ABX.HE.BBB.07-1 have 
each experienced a shortfall of seven cents per million of notional due to the Civil Relief Act being 
applied to the CBASS06-CB6 and GSAMPT06-HE5  deal.  
 
Markit publishes a monthly XML file which is available for free on the Settlements section of the 
ABX homepage of Markit.com. These XML files have a higher level of precision and should be 
used to determine all settlements, any discrepancy between this notice and the published RCD 
XML file(s) is purely accidental and in all cases the XML shall govern. 
 
http://www.markit.com/news/RCD_ABX_HE_INDEX.xml  
 
If you would like information about Markit’s Reference Cashflow Database (RCD), a monitoring 
service for Single Name CDS of ABS, please contact Kent.McGuire@markit.com or 
Jim.Savitsky@markit.com
 
About Markit  
Markit Group Limited is the leading provider of independent data, portfolio valuations and OTC derivatives trade 
processing to the global financial and commodities markets. The company receives daily data contributions from over 70 
dealing firms, and its services are used by over 600 institutions to enhance trading operations, reduce risk and manage 
compliance.  
 
Markit’s position in the derivatives markets has been acknowledged by the industry with numerous awards. In 2006, the 
company won Operations Management’s Vendor of the Year award (Trade Processing); Financial News’ Best Derivatives 
Data Solution and Best New Vendor Solution (Portfolio Valuations); Credit’s Best Operational Support Services Provider; 
Inside Market Data’s Reference Data Provider of the Year, and Company to Watch; Risk’s Trading Initiative of the Year 
(Credit Event Fixings); and Structured Finance International’s Editor’s Award for Advancing Structured Finance. In 2005, 
Markit received International Securitisation Report’s Editor’s Award for Innovation; International Financing Review’s 
Innovation of the Year (Credit Event Fixings); Financial News’ Best Derivatives Data Provider; and Operations 
Management’s Vendor of the Year award. For more information, see www.markit.com 
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