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Washington, D.C. 20549
070706842

FORMD
NOTICE OF SALE OF SECURITIES SEC USE ONLY
PURSUANT TO REGULATION D, Prefix Serial
SECTION 4(6), AND/OR | |
UNIFORM LIMITED OFFERING EXEMPTION DATE RECEIVED I

Name of Offering ({J c?;eck if this is an amendment and name has changed, and indicate change.)
Valleriite CDO 1 P.L.C,

Filing Under (Check box(es) thatapply:) [J Rule 504 O Rule 505 X Rule 506 [ Ssection 4{6) 0O uLoE
Type of Filing: B New Filing  [J Amendment

A. BASIC IDENTIFICATION DATA

1. Enter the information requested about the issuer

Name of Issuer  {[J check if this is an amendment and name has changed, and indicate change.}
Valleriite CDO 1 P.L.C.

Address of Executive Offices {Number and Street, City, State Zip Code) Tetephone Number (including Area Code)
5 Harbourmaster Place, IFSC, Dublin 1, Ireland + 3531 680 6000
Address of Principal Business Operations (Number and Street, City, State and Zip Code) Telephone Number (Inciuding Area Code}
{if different from Executive Offices) Not Applicable Not Applicable

Brief Description of Business
Private investment fund, investing in and holding of Collateral Obligations, Eligible Investments, and other securities.

Type of Busines:s Organization Pmc}ESSEE)

corporation O limited partnership, already formed 3 other {please specify):

O business trust O limited partnership, to be farmed JUL i 2 2007
Month Year ;HOMSON
Actual or Estimated Date of Incorporation or Organization: 0 3 0 7 E Actual O Estim:!wNCIAIL
Jurisdiction of Inzorporation or Organization: {Enter two-letter U.S. Postal Service abbreviation for
State:CN for Canada; FN for other foreign jurisdiction } F IN |

GENERAL INSTRUCTIONS

Federal:

Wha Must File: All issuers making an offering of securities in reliance on an exemption under Regulation D or Section 4(8), 17 CFR 230.501 et seq. or 15
U.5.C. 77d(6).

When To File: A notice must be filed no later than 15 days after the first sale of securities in the offering. A notice is deemed filed with the U.S. Securities and
Exchange Commission (SEC) on the earlier of the date i1 is received by the SEC al the address given below or, if received at that address after the date on
which it is due, on the date it was mailed by United States registered or certified mail to that address.

Where to File: U.S. Securities and Exchange Commission, 450 Fifth Street, N.W., Washington, D.C. 20549,

Copies Required: Five (5) copies of this notice must be filed with the SEC, one of which must be manually signed, Any copies not manually signed must be
photocopies of the manually signed copy or bear typed or printed signatures,

information Required: A new filing must contain all information requested. Amendments need only report the name of the issuer and offering, any changes
thereto, the information requested in Part C, and any material changes from the information previously supplied in Paris A and B. Part E and the Appendix
need nol be filed with the SEC.

Filing Fee: There is no federal filing fee.

State:

This notice shall ke used to indicate reliance on the Uniform Limited Offering Exemption (ULOE) for sales of securities in those states that have adopted ULOE
and that have adcpted this form. Issuers relying on ULQE must file a separate notice with the Securities Administrator in each state where sales are to be, or
have been made. If a state requires the payment of a fee as a precondition to the claim for the exemplion, a fee in the proper amount shall accompany this
form. This notice shall be filed in the appropriate states in accordance with state law. The Appendix (o the notice constitutes a part of this nolice and must be
completed.

ATTENTION
Failure to file nctice in the appropriate states will not resuit in a loss of the federal exemption. Conversely, failure to file the appropriate
federal notice witl not result in a loss of an available state exemption unless such exemption is predicated on the filing of a federal notice.

Potential persons who are to respond to the collections of information contained in this form are not required to respond unless the form
displays a currently valid OMB control number. SEC 1972 (2/97) 1of 8



A. BASIC IDENTIFICATION DATA

2. Enter the information requested for the following:
* Each promoter of the issuer, if the issuer has been organized within the past five years;
* Each beneficial owner having the power to vote or dispose, or direct the vote or disposition of, 10% or more of a class of equity securities of
the issuer;
Each executive officer and director of corporate issuers and of corporate general and managing pariners of partnership issuers; and
Each general and managing partner of partnership issuers.

Check Box{es) that Apply: [J Promoter [® Beneficial Owner [0 Executive Officer [J Director {0  General andior
Share Trustee Managing Partner

Full Name (Last name first, if individual)

Deutsche International Finance (Ireland) Limited

Business or Residence Address  (Number and Street, City, State, Zip Code)
5 Harbourmaster Place, IFSC, Dublin 1, Ireland

Check Box{es) that Apply: [0 Promoter O Beneficiat Owner [0 Executive Officer [ Director [0  General andfor
! Managing Partner

Full Name (Last name first, if individual} ' ;
Coyne, Jennifer ;

Business or Residence Address  {Number and Street, City, State, Zip Code) :
5 Harbourmaster Place, IFSC, Dublin 1, Ireland l

Check Box(es) that Apply: [0  Promoter O Beneficial Owner [0 Executive Officer [ Director [0  General andior
Managing Partner

Full Name (Last name first, if individual)
Blake, Connor

Business or Residence Address  (Number and Street, City, State, Zip Code)
5 Harbonrmaster Place, IFSC, Dublin 1, Ireland

Check Box(es) that Apply: 0 Promoter {0 Beneficial Owner [0 Executive Officer [ Dire:ctor O General andlor
Managing Partner

" Full Name {Last name first, if individual)

. Business or Resldence Address  (Number and Street, City, State, Zip Code}

Check Box(es) taat Apply: [J Promoter O Beneficial Owner [0 Executive Officer [J Director [3  General and/or
Managing Partner

Full Name {Last name first, if individual)

Business or Residence Address  (Number and Street, City, State, Zip Code}

Check Box(es) that Apply: [0 Promoter O Bereficial Owner [J Executive Officer [ Director [ General andfor
. ‘ Managing Partner

Full Name {Last name first, if individual)

Business or Residence Address  (Number and Street, City, State, Zip Code) i

Check Box(es) trat Apply: [J Promoter O Beneficial Owner [J Executive Officer [] Director [  General andfor
Managing Partner

Full Name {Last name first, if individual)

Business or Residence Address  (Number and Street, City, State, Zip Code)

{Use blank sheet, or copy and use additional copies of this sheet, as necesséry.)
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L B. INFORMATION ABOUT OFFERING |

Yes No
1. Has the issuer sold, or does the issuer intend to sell, to non-accredited investers in this offering? ...l a X
2. What is the minimum investment that will be accepted from any individual? $250,000
Yes No
3. Does the offaring permit joint ownership of @ SINGIE UNIK? ...t 4] a
4, Enler the information requested for each person who has been or will be paid or given, directly or indirectly, any
commission or similar remuneration for solicitation of purchasers in connection with sales of securities in the offering. If
a person to be listed is an associated person or agent of a broker or dealer registered with the SEC andlqr with a state or
states, list the name of the broker or dealer. If more than five (5) persons to be listed are associated persons of such a
broker or dealer, you may set forth the information for that broker or dealer only.
Full Name {Last name first, if individual}
Merrill Lynch, Pierce, Fenner & Smith Incorperated
Business or Residence Address (Number and Street, City, State, Zip Code)
4 World Financial Center, New York, NY 10281
Name of Associated Broker or Deala
Merriil Lynch, Pierce, Fenner & Smith Incorporated
States in Which Person Listed Has Solicited or Intends to Solicit Purchasers
(Check "All 5tates” 0r ChECK INIVIAUAD SIRIES). ..., o, vvi oo et ee et s oo ee b bbb e b e b E s b Pa bbbyt e {1 All States
[aLl fAK] [AZ) [AR] [CA] [CO] € [DE) [DC) [EL] [GAY [HI) {0
L8] {IN] fA] [KS] [KY] [LA] {ME] [MD] IMA] L.l [MN] (MS] MO
[MT] [NE) [NV] [NH] (NJ] [NM] [NY] INC] [ND] [OH] (OK] [OR] [PA]
[RH] [5C) [SD] [TN] X1 IUT] V) VAL [WA] [Wv] (Wi [WY] IPR]
Full Name (Last name first, if individual)
Business or Residence Address (Number and Street, City, State, Zip Code)
Name of Associated Broker or Dealer
States in Which Person Listed Has Solicited or Intends to Solicit Purchasers
{Check "All Stales” or check iNdividUal StAES ). ... oottt et et e s e s e s s e s syttt it O All States
(ALl (AK] [AZ] tAR] [CA] (CO] (CT] {DE] (DC] [FL] [GA] H (0]
U8} {IN) [1A] (KS] [KY] ILA] [ME] (MD] [MA} M) [MN] MS] {MOI
(MT) (NE] NV] (NH] [NJ] (NM] {NY] [NC] iND] (CH] [OK] [OR] [PA]
R} [SC) (so) [TN] [TX] [UT] [VT] [VA] [WA] fwWv] Wi (W] (PR]
Full Name (Last name first, if individual)
Business or Fesidence Address (Number and Street, City, State, Zip Code)
Name of Associated Broker or Dealer
States in Which Person Listed Has Solicited or Intends to Solicit Purchasers
{Check "All Stales” or ChECk IMBIVIAUAL STALES) . ..o oot e ieeeteeteeeeeeetesess e eaes s e sesaeaesserssssse s esss s sses e nseesemseeeasabeba st sk asb e e bttt sanr s J Al States
[AL] [AK] [AZ] (AR] [CA) [CO [CT] [DE] [DC) [FL] [GA] [H] o)
(18] (IN] (1A] [KS] [KY] [LA] (ME] (MD] [MA] M) [MN] [(M3] [MO]
{MT] {NE] NV] INH] [NJ] [NM] [NY] [NC] [ND] [oH] [OK] [OR] [PA]
[RA [SC] [SD [TN] [TX] un [vT] [VA] [WA] Wv] Wil [WY] [PRj

{Use blank sheet, or copy and use additional copies of this sheet, as necessary.)
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C. OFFERING PRICE, NUMBER OF INVESTORS, EXPENSES AND USE OF PROCEEDS

Enter the zggregate offering price of securities included in this offering and the total amount
already sold. Enter "0" if answer is "none” or “zero.” [f the transaction is an exchange
offering, check this box [J and indicate in the columns below the amounts of the securities
offered for exchange and already exchanged.

Type of Security

0O commeon O Preferred
Convertible: Securities (including Warrants) ... e
Partnerships INEIESIS. ... e e T

Other (Specify) )

Answer also in Appendix, Column 3, if filing under ULOE.

*Includes $456,000,000 in Dollar-denominated Notes and €278,600,000 in Euro-denominated

Notes, based on exchange rate of $1.3427 per Euro, in effect at closing date.

2.Enter the number of accredited and non-accredited investors who have purchased securities in
this offering and the aggregate dollar amounts of their purchases. For offerings under Rute 504,
indicate the number of persons who have purchased securilies and the aggregate dollar amount
of their purchases on the total lines. Enter "0" if answer is "none” or “zero.”

F Xt oo L1 L=t BN =) (o] £ T T T S PO UP SRR UR PP TRTPRTRTON
[\ Lo T ot e B ARt 4o 1 O ST PPR

Total (for filings under Rule 504 Only) ..o

Answer also in Appendix, Column 4, if filing under ULOE.
3.If this filing is for an offering under Rule 504 or 505, enter the information requested for all
securities sold by the issuer, to date, in offerings of the types indicated, in the twelve (12) months
prior to the first sale of securities in this offering. Classify securities by lype listed in Part
C-Question 1.

Type of offering

RUIE B0 i e A s s
Regulation A ........cocciecienieci e e e e
Lo 1= OO OGO

4.a. Furnish a statement of all expenses in connection with the issuance and distribution of the
securities in this offering. Exclude amounts relating solely to organization expenses of the issuer.
The information may be given as subject to future contingencies. If the amount of an expenditure
is not known, furnish an estimate and check the box to the left of the estimate.

Transfer ACENES FEES ... e b
Printing and Engraving Costs ... s
EBOAI FOES i e
ACCOUNTING FRES ..o i e e e ee et e e ee e et be s e e s st b e e s
ENgINeering FEES. ...

Sales Commissions (specify finders’ fees separately) ...

Aggregate

Offering Price
830,076,220* $ 830,076,220* **

Amount Already
Sold**

$ 4,000,000

$ 1,500,000

Nene ) None
None $ None
None § None
None b None
§30,076,220* § 830,076,220***
“Includes QIB's
and investors
under Regulation S
Aggregate
Number Dollar Amount
investors of Purchases
117** $ 830,076,220*,**
0 $ 0
b3
Type of Dollar Amount
Security Sold
. NIA $ N/A
N/A $ N/A
N/A $ N/A
N/A $ N/A
Os 0
X % 11,816
= $ 1,504,880
= $ 66,000
Os 0
=
4]
=

$ 7,082,696




b. Entet the differance betwosn the aggrogats offering price given in response to Past
C -+ Quostion 1 and lota) expansss furnished in response 1o Fart C - Question 4.a. This
Jifference Iv the "pdjusted gross procasds fo the Issuor”

5. indicale below the amount of the adjusied gross proceeds 1o the issuer used or

sroposed (o be uted for oach of the purposes shown, i the amount for eny purpcse ks
not kngwn, lumish an astimets and chack the box to the left of the estimats. The tots! of
the paymenis Usted must oqual the adjusied gross proceeds o the Issuer set forth in
vasponse to Part C - Question 4., above.

Salarles ond Foes........ccoonc.e Os
Purchase of real estato. ....... Os
Purchase, rental o leasing and insialiation of machinery and squlpment ... [
1Zonstruction ar leasing of plant buldings and 1BCIRIBS .......c.ccerrviemsserrssiraimr i snree Os

Acquisiion of othar businesses {including the value of securilies involved In this
nffering that may be used In axchange for the assets ¢r sacurilles of anciher

issuer pursurnt {o a merger)............ ettt erearene e S bardrr e ey b AR S bRt et Os
Regayment of indebtetiness Qs
Working capltat... Os
Othet {specity) to purchase a portfolio of U5, Bollar and Earo D
denominated CDO Securities (including, subject to certain

limitations, Synthetic Securities} and certain other debt instruments,

Column Totals . Os

‘Tots) Paymonts Lisled {column totals added)

$ 822,993,524

Directors, & Paymerts To

Os

Os

- 0%

Qs

Ds

Os

Os

® s 822,993,524

B § 822,993,524

|
 lssuer has duly caused this notice 10 be signed by the undsrsigned duty auﬂ\ollud person. If this nctlce ks fied under Ruie 505, the following
Iil::m rwrumugz ah undartaking by fha Esusr to fumish 1o the U5, Secwites snd Exchange Commisslon, upan witien request of Bs staff,
ihe Information fumished by the suer o any non-ktcredited Investor pursuant to paragraph (b)2) of Rule 502,

Issuat [Print or Type) Si a R Cate
Velleriite CDO I P.L.C. huy 3, 2007

Narmn (Prind or Type) Tile, or Type)/ v
Jennifer Coyne Director
ATTENTION
Intentiona) misstatements or oml of fact constitute Inal vintations, (Ses 18 U.8.C. 1001},
5018

END



