
Archstone I PLC / Rabobank Vehicle Management http://www.rabovm.com/app/content/archstone_1

1 of 1 9/3/2005 1:34 PM

 

Archstone I PLC is a USD 200 million & Euro 58 million synthetic CDO 
referencing a portfolio of Credit Default swaps to High Yield Obligors which
closed March 2005. The portfolio is managed by Rabobank.

Rabobank acts as co-lead dealer and Collateral Manager

Recoveries are fixed at 70%

Average portfolio rating of Ba2/Ba3 at closing

Th is summary is nei ther an  offer to sel l  nor a sol ic i tation  of an  offer to buy any securi t ies issued
by any fund  account  or other investment  veh ic le sponsored  by Rabobank In ternat ional  that  is
current ly,  or may in  the fu tu re be,  offered  (each ,  an  “Investment  Veh ic le”).  Such securi t ies are not
reg is tered  under the Securi t ies Act or any app l icab le s tate securi t ies law and may not  be offered
or sold  in  the Un ited  States absent reg is t rat ion  except  pursuant to an  exempt ion  from,  or in  a
t ransact ion  not sub ject  to,  the reg is t rat ion  requ irements of the investment  ob jectives of any
Investment  Veh ic le wi l l  be ach ieved , or that the h is tor ical  performance of any Investment  Veh ic le
l is ted  herein  is  ind icat ive of the investment  performance that  such Investment  Veh ic le wi l l  ach ieve
in  the fu tu re.  The in format ion  p rovided  herein  is  curren t  as of February 1 ,  2005.

© 2005 Rabobank Internat ional.  All Rights Reserved.    |     Rabobank.com     CDO Arranger    |     Home

Use of this web site is governed by the User Agreement . The mater ial contained on this site is provided to users "AS IS"
without any express or implied warranties, including, but not limited to, accuracy, merchantability,  timeliness, completeness,

non-infr ingement or f itness for a part icular purpose of any such mater ial.


