
  DBRS Auto Loan Performance Analytics Report

HELIOS Finance Corporation 2007-S1

Issuer HELIOS Finance Limited Partneship Distribution Date February-10
Co Issuer HELIOS Finance Corporation Collection Period January-10
Trustee U.S. Bank Closing Date May-07
Master Servicer Wachovia Bank Period 34
CDS Counterparty Wachovia Bank Payment Frequency Monthly

Class Summary Loss Coverage Multiples

Original Balance / 
Notional Amount

Current Balance / 
Notional Amount Coupon Stated Maturity

Original 
Rating 

(6/7/2007) Current Rating Original CE Current CE Current CE $ 
Coverage Scenario 1 

(PF)
Coverage Scenario 2 

(SL)
Coverage Scenario 3 

(OL)
A-1   * 4,988,237,000$   510,267,398$     N/A (Retained) N/A AAA AAA 20.00% 29.76% 360,083,005$    4.84 2.83 4.61
A-2   * 249,412,000$      169,878,076$     N/A (Retained) N/A AA AA 16.00% 29.76% 360,083,005$    4.84 2.83 4.61
A-3   * 249,412,000$      169,878,076$     N/A (Retained) N/A A A 12.00% 29.76% 360,083,005$    4.84 2.83 4.61
B-1   * 249,412,000$      169,878,076$     LIBOR + 0.7% 10/20/2014 BBB B 8.00% 15.72% 190,204,929$    2.56 1.50 2.44
B-2   * 93,529,000$        93,529,000$       LIBOR + 2.35% 10/20/2014 BB CCC 6.50% 7.99% 96,675,929$      1.30 0.76 1.24
B-3   * 93,529,000$        93,529,000$       LIBOR + 7.5% 10/20/2014 B C 5.00% 0.26% 3,146,929$        0.04 0.02 0.04
B-4   * 19,953,000$        3,146,929$         LIBOR + 12% 10/20/2014 B (low) C 4.68% 0.00% 0$                      0.00 0.00 0.00
B-5   * 291,812,019$      0$                       N/A (Retained) N/A NR NR 0.00% 10.19% 123,301,537$    1.66 0.97 1.58

Total Notes 6,235,296,019$   1,210,106,555$  

* Credit Default Swap Protected Party - Wachovia Bank, National Assocation (Cayman Island Branch)

Collateral Summary
Original Current 0.84228292 0.15771708

Pool Balance 6,235,296,019$   1,210,106,555$  
Pool Factor 100% 19.4%

Triggers Current Trigger Amount Pass or Fail
3 Months Rolling 60+ Delinquency Rate 1.64% 2.00% PASS

Cumulative Net Loss % 4.95%
Class A-1, A-2, A-3 and B-1 Net Loss Trigger % 5.57% PASS

DBRS Expected Loss Analysis Class B-2 Net Loss Trigger % 4.52% FAIL
Base Case Pool Factor Straight Line Orig Loss Class B-3 Net Loss Trigger % 3.48% FAIL

Current CNL 4.9521% 4.95% 4.95% 4.95% Class B-4 Net Loss Trigger % 3.26% FAIL
Current CNL 308,775,559$      308,775,559$     308,775,559$      308,775,559$  Class B-5 Net Loss Trigger % 2.78% FAIL
Remaining CNL -0.45% 1.19% 2.04% 1.25%
Remaining CNL $ (28,187,238)$      74,355,670$       127,142,877$      78,049,853$    
DBRS Expected CNL 4.50% 6.14% 6.99% 6.20%
DBRS Expected CNL 280,588,321$      383,131,228$     435,918,436$      386,825,411$  

For questions or comments please contact DBRS analysts directly or email us at:PARsurveillance@dbrs.com 
For additional PAR reports on this transaction or others please go to the following location:www.dbrs.com/PAR 
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Loss History and DBRS Loss Forecasts
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Delinquency  Chart
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Credit Enhancement Chart
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AAA AA A BBB BB B B (low)
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