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Certificateholder Monthly Distribution Summary

 
 

 Class 

A1
A2

OTC
C

 
 

   Cusip   

362480AD7
362480AE5
362480AC9
362480AB1

 
Class

Description

Senior
Senior
Senior

Residual

Certificate
Rate
Type

Var-Act/360
Var-Act/360
Fix-30/360

Var-Act/360

 
   Beginning   

Balance

453,840,000.00
50,426,000.00

0.00
2,708,050.23

Pass
    Through    

Rate (%)

5.482190
5.542190
0.000000

120.857561

 
Principal

Distribution

11,235,548.29
1,248,377.75

0.00
0.00

 
Interest

Distribution

2,211,588.54
248,418.20

0.00
272,740.29

 
Total

Distribution

13,447,136.83
1,496,795.95

0.00
272,740.29

Current
Realized
Losses

0.00
0.00
0.00
0.00

 
     Ending     

Balance

442,604,451.71
49,177,622.25

0.00
2,709,650.25

Cumulative
Realized
Losses

0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B1

362480AF2
362480AG0
362480AH8
362480AJ4
362480AK1
362480AL9
362480AM7
362480AN5
362480AA3

Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine
Mezzanine

Junior

Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360
Var-Act/360

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

5.602190
5.612190
5.622190
5.692190
5.712190
5.792190
5.981495
5.981495
5.981495

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

40,480.18
32,440.95
20,309.85
13,711.85
13,760.03
13,952.74
15,181.28
15,542.61
18,192.39

40,480.18
32,440.95
20,309.85
13,711.85
13,760.03
13,952.74
15,181.28
15,542.61
18,192.39

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 539,222,000.00 12,483,926.04 2,916,318.91 15,400,244.95 0.00 526,738,073.96 0.00
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Principal Distribution Detail

 
 

 Class 

A1
A2

OTC
C

 
 

Cusip

362480AD7
362480AE5
362480AC9
362480AB1

Original
Certificate
Balance

453,840,000.00
50,426,000.00

0.00
2,708,050.23

Beginning
Certificate
Balance

453,840,000.00
50,426,000.00

0.00
2,708,050.23

Scheduled
Principal

Distribution

11,235,548.29
1,248,377.75

0.00
0.00

Net
Principal

Distribution

11,235,548.29
1,248,377.75

0.00
0.00

Current
Realized
Losses

0.00
0.00
0.00
0.00

Ending
Certificate
Balance

442,604,451.71
49,177,622.25

0.00
2,709,650.25

Ending
Certificate

Factor

0.97524337147
0.97524337147
0.00000000000
1.00059083880

M1
M2
M3
M4
M5
M6
M7
M8
B1

362480AF2
362480AG0
362480AH8
362480AJ4
362480AK1
362480AL9
362480AM7
362480AN5
362480AA3

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000
1.00000000000

Totals 539,222,000.00 539,222,000.00 12,483,926.04 12,483,926.04 0.00 526,738,073.96
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Interest Distribution Detail

 
 

 Class 

A1
A2

OTC
C

Beginning
Certificate
Balance

453,840,000.00
50,426,000.00

0.00
2,708,050.23

Pass
    Through    

Rate (%)

5.482190
5.542190
0.000000

120.857561

 
Current
Interest

2,211,588.54
248,418.20

0.00
490,932.52

Total
Interest

Due

2,211,588.54
248,418.20

0.00
490,932.52

Net Rate
Carryover

Paid

2,211,588.54
248,418.20

0.00
0.00

Net
Interest
Shortfall

0.00
0.00
0.00
0.00

 
Interest

Paid

2,211,588.54
248,418.20

0.00
272,740.29

Net Rate
Carryover
After Dist.

0.00
0.00
0.00
0.00

M1
M2
M3
M4
M5
M6
M7
M8
B1

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

5.602190
5.612190
5.622190
5.692190
5.712190
5.792190
5.981495
5.981495
5.981495

40,480.18
32,440.95
20,309.85
13,711.85
13,760.03
13,952.74
14,408.76
14,408.76
14,408.76

40,480.18
32,440.95
20,309.85
13,711.85
13,760.03
13,952.74
14,408.76
14,408.76
14,408.76

40,480.18
32,440.95
20,309.85
13,711.85

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

40,480.18
32,440.95
20,309.85
13,711.85
13,760.03
13,952.74
15,181.28
15,542.61
18,192.39

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

Totals 539,222,000.00 3,128,821.14 3,128,821.14 2,566,949.57 0.00 2,916,318.91 0.00
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Current Payment Information
Factors per $1,000

 
 

 Class 

A1
A2

OTC
C

 
 

Cusip

362480AD7
362480AE5
362480AC9
362480AB1

Original
Certificate
Balance

453,840,000.00
50,426,000.00

0.00
2,708,050.23

Beginning
Certificate
Balance

1,000.000000000
1,000.000000000

0.000000000
1,000.000000000

 
Principal

Distribution

24.756628528
24.756628528

0.000000000
0.000000000

 
Interest

Distribution

4.873057778
4.926391111
0.000000000

100.714634008

Ending
Certificate
Balance

975.243371472
975.243371472

0.000000000
1,000.590838801

Pass
    Through    

Rate (%)

5.482190
5.542190
0.000000

120.857561

M1
M2
M3
M4
M5
M6
M7
M8
B1

362480AF2
362480AG0
362480AH8
362480AJ4
362480AK1
362480AL9
362480AM7
362480AN5
362480AA3

8,129,000.00
6,503,000.00
4,064,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00
2,710,000.00

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000
0.000000000

4.979724444
4.988613333
4.997502222
5.059724444
5.077502222
5.148613333
5.601946667
5.735280000
6.713057778

1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000
1,000.000000000

5.602190
5.612190
5.622190
5.692190
5.712190
5.792190
5.981495
5.981495
5.981495

Totals 539,222,000.00 1,000.000000000 23.151737207 5.408382651 976.848262793



101 Barclay Street, 8West
New York, NY 10286

Officer: Cirino Emanuele
(212) 815-3087

Associate: Maria Tokarz
(212) 815-4595

GSC Capital Corp. Mortgage Trust 2006-2

Page 1

Pool Level Data  

Distribution Date
Cut-off Date
Record Date
Determination Date
LIBOR Determination Date
Accrual Period 30/360

Number of Days in 30/360 Accrual Period

Accrual Period Actual Days

Number of Days in Actual Accrual Period

Begin
End

Begin
End

 

7/25/06
6/ 1/06

6/30/06
7/15/06
6/21/06
6/ 1/06
7/ 1/06

30

6/23/06
7/25/06

32

Additional Interest Rate Details

Libor Rate
Adjustable Net Rate Cap

5.30219%
5.98149%

Collateral Detail

Original Mortgage Loan Details

Original Aggregate Loan Count
Original Stated Principal Balance
Original Weighted Average Mortgage Rate
Original Weighted Average Net Mortgage Rate
Original Weighted Average Remaining Term

1,627
541,930,050.23

6.74610%
6.38026%

356

Current Mortgage Loan Details

Beginning Aggregate Loan Count
Loans Paid Off or otherwise removed pursuant to the PSA
Ending Aggregate Loan Count

1,627
30

1,597

Beginning Pool Stated Principal Balance
Scheduled Principal
Unscheduled Principal
Realized Principal Losses
Ending Pool Stated Principal Balance

541,930,050.23
102,652.21

12,379,673.81
0.00

529,447,724.21

Beginning Weighted Average Mortgage Rate
Beginning Weighted Average Net Mortgage Rate
Ending Weighted Average Mortgage Rate

6.74610%
6.38026%
6.74404%
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Ending Weighted Average Net Mortgage Rate 6.37830%

Beginning Weighted Average Remaining Term to Maturity
Ending Weighted Average Remaining Term to Maturity

356
355
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Servicer Remittance Summary

Interest Remittance Amount

Interest Received
Less: Servicing Fees
Less: Mortgage Insurance Premium (PMI)
Total Interest Remittance Amount

3,044,807.14
160,822.32

329.99
2,883,654.83

Principal Remittance Amount

Scheduled Principal
Curtailment Principal
Paid in Full Principal
Repurchased Principal
Liquidation Principal
Substitution Shortfall Principal
Subsequent Recoveries
Less: Non-Recoverable Principal Advances relating to Principal
Total Principal Remittance Amount

102,652.21
1,399,220.79

10,980,453.02
0.00
0.00
0.00
0.00
0.00

12,482,326.02

Total Servicer Remittance 15,365,980.85
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Amounts Distributable to Certificates

Principal Distribution Amount

Principal Remittance Amount
Extra Principal Distribution Amount
Transfer from Prefunding Account Month 1
Principal Distribution Amount

12,482,326.02
1,600.02

0.00
12,483,926.04

Interest Funds

Interest Remittance
Less:  Trustee Fee
Interest Funds

2,883,654.83
4,064.48

2,879,590.36

Swap Contract

Net Swap Payment

  

Swap Payment Received
Portion of Net Swap Payment Received allocated to Trust
Net Swap Payment Paid

Group I  

0.00
0.00

36,539.58

Swap Termination Fee
Seniors Current Interest and Interest Carry Forward Amounts
Subordinate Current Interest and Interest Carry Forward Amounts
Extra Principal Distribution to meet OD Deficiency
Net Carryover Amounts Paid
Senior Unpaid Loss Amounts
Subordinate Unpaid Loss Amounts
Total

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
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Servicer Advances

Principal Advances
Interest Advances
Reimbursement for Principal & Interest Advances
Reimbursement for Nonrecoverable Advances
Total Advances

0.00
0.00
0.00
0.00
0.00

Fees of the Trust

Gross Master Servicing Fee
Net Master Servicing Fee
Trustee Fee
Mortgage Insurance Premium (PMI)
Total Net Loan Fees

160,822.32
159,033.33

4,064.48
329.99

163,427.80

Mortgage Prepayment Details

Principal Balance of Loans Paid in Full
Prepayment Interest Excess
Prepayment Interest Shortfall
Compensating Interest
Non-Supported Prepayment Interest Shortfall
Prepayment Charges
CPR %
SMM %

10,980,453.02
0.00

1,788.99
1,788.99

0.00
0.00

24.22159%
2.28480%

Loan Substitution

Aggregate Stated of Principal Balances Removed
Aggregate Stated of Principal Balance Added
Aggregate Principal Substitution Shortfall Amount

0.00
0.00
0.00



101 Barclay Street, 8West
New York, NY 10286

Officer: Cirino Emanuele
(212) 815-3087

Associate: Maria Tokarz
(212) 815-4595

GSC Capital Corp. Mortgage Trust 2006-2

Page 6

Trust Accounts

Certificate Account

Beginning Balance 0.00

Deposits Principal Payments
Interest Payments
Insurance, Liquidation & Subsequent Recoveries
Compensating Interest Payments
Repurchase Proceeds
Prepayment Charges
Substitution Shortfall Principal
P&I Advances
Other Deposits including Seller Shortfall Interest
Total Deposits

12,482,326.02
2,883,654.83

0.00
1,788.99

0.00
0.00
0.00
0.00
0.00

15,367,769.84

Withdrawals To the Master Servicer, any unpaid or reimbursed Amounts
To the Seller, any unpaid or reimbursed Amounts
To the Depositor, any unpaid or reimbursed Amounts
To Terminate the Account
To the Distribution Account

0.00
0.00
0.00
0.00

15,367,769.84

Ending Balance 0.00
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Distribution Account

Beginning Balance 0.00

Deposits From the Certificate Account, Total Deposits
Investment Income
Portion of Net Swap Payment Received allocated to Trust
Total Deposit

15,367,769.84
0.00
0.00

15,367,769.84

Withdrawals To the trustee, the Trustee Fee
To the Counterparty, the Net Swap Payment
Principal and Interest Payments
To Terminate the Distribution Account
Total Withdrawals

4,064.48
36,539.58

15,400,244.95
0.00

15,440,849.00

Ending Balance 0.00
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Loan Status

Delinquency Information

  
 

Group 1

30-59 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

60-89 Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

90+ Days 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

 
 
 

Group 1

Foreclosure 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Bankruptcy 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

REO 
Count

 
Count %

 
Balance

 
Balance %

0 0.00000% 0.00 0.00000%

Realized Loss Detail

Current Period Realized Losses
Cumulative Realized Losses
Total Liquidated Loan Balance
Total Liquidated Proceeds
Subsequent Recoveries

0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00

 Group Loan ID Liquidation Balance Liquidation Proceeds Realized Loss

Group I
N/A
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Credit Enhancements

Overcollateralization Details

OC Amount Beginning
OC Floor
OC Target Amount
OC Deficiency Amount Beginning
OC Reduction Amount
Excess Cashflow
Extra Principal Distribution Amount
OC Amount Ending
OC Deficiency Amount Ending

2,708,050.00
1,896,755.18
2,709,650.25

1,600.02
0.00

272,740.29
1,600.02

2,709,650.25
0.00

Trigger Events

Rolling Sixty-Day Delinq Rate
Delinquency Trigger Event
Cumulative Loss Rate
Cumulative Loss Trigger Event
Trigger Event
Stepdown Date

0.00000%
NO

0.00000%
NO
NO
NO
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Subordination

 Protection

Bankruptcy Loss
Bankruptcy Percentage
Credit/Fraud Loss
Credit/Fraud Loss Percentage
Special Hazard Loss
Special Hazard Loss Percentage

  Original Current

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

0.00
0.000000%

10,838,601.00
2.047152%

0.00
0.000000%
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Issuance Coupon

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0

>

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

5.0
5.5
6.0
6.5
7.0
7.5
8.0
8.5
9.0
9.5

10.0
10.5
11.0
11.5
12.0
12.5
12.5

0
55

164
338
452
336
220

27
5
0
0
0
0
0
0
0
0

0.000
3.444

10.269
21.165
28.303
21.039
13.776

1.691
0.313
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

0.00
23,946,837.72
71,119,782.48

123,177,181.09
137,761,201.87

99,106,622.60
64,245,270.39

8,153,987.87
1,936,840.19

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.000
4.523

13.433
23.265
26.020
18.719
12.134

1.540
0.366
0.000
0.000
0.000
0.000
0.000
0.000
0.000
0.000

Wgt Ave / Total: 1597 100.000 529,447,724.21 100.000

 
Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
0.00

25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00

-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-
-

0.00
25,000.00
50,000.00
75,000.00

100,000.00
125,000.00
150,000.00
175,000.00
200,000.00
225,000.00
250,000.00
275,000.00
300,000.00
325,000.00
350,000.00
375,000.00
400,000.00
425,000.00
450,000.00
475,000.00
500,000.00

0
0
0
0
0

36
66

159
130
154
128
102
112

85
67
65
66
50
49
37
41

0.000
0.000
0.000
0.000
0.000
2.254
4.133
9.956
8.140
9.643
8.015
6.387
7.013
5.322
4.195
4.070
4.133
3.131
3.068
2.317
2.567

0.00
0.00
0.00
0.00
0.00

4,089,770.34
9,169,214.71

25,846,683.30
24,473,519.50
32,898,290.01
30,433,520.18
26,724,183.17
32,272,498.81
26,637,756.88
22,734,350.13
23,580,583.01
25,747,689.58
20,671,976.92
21,461,358.31
17,025,113.88
20,063,396.92

0.000
0.000
0.000
0.000
0.000
0.772
1.732
4.882
4.622
6.214
5.748
5.048
6.096
5.031
4.294
4.454
4.863
3.904
4.054
3.216
3.789
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Update Face

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

500,000.00
525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00

>

-
-
-
-
-
-
-
-
-
-
-
-

525,000.00
550,000.00
575,000.00
600,000.00
625,000.00
650,000.00
675,000.00
700,000.00
725,000.00
750,000.00
775,000.00
800,000.00
800,000.00

40
20
28
29
21
27

9
11

4
6
4
5

46

2.505
1.252
1.753
1.816
1.315
1.691
0.564
0.689
0.250
0.376
0.250
0.313
2.880

20,589,641.11
10,702,978.65
15,675,109.04
17,133,661.72
12,893,398.53
17,300,193.70

5,964,987.16
7,582,149.56
2,855,232.65
4,415,181.92
3,066,173.75
3,967,744.98

43,471,365.79

3.889
2.022
2.961
3.236
2.435
3.268
1.127
1.432
0.539
0.834
0.579
0.749
8.211

Wgt Ave / Total: 1597 100.000 529,447,724.21 100.000

 
Update Term

 
 

 
 

 
 

Number
of Items

Percent
of Items

Principal
Balance

Percent
of Balance

< =
120
180
300

>

-
-
-

120
180
300
360
360

0
0
0

1597
0

0.000
0.000
0.000

100.000
0.000

0.00
0.00
0.00

529,447,724.21
0.00

0.000
0.000
0.000

100.000
0.000

Wgt Ave / Total: 1597 100.000 529,447,724.21 100.000


