Auto Loans
April 2011

Canadian Capital Auto Receivables Asset Trust I, 2006-2

Originator:
Collateral:

Credit Enhancement:
Program Size:

Lead Underwriter:

Debt Name

Class A-1

Class A-2

Class A-3

Class B

VPR Loans

VPR Loans Class B

Ally Credit Canada Limited

Portfolio of new subvented retail light truck and car loans from Ally
Cash Reserve, Excess Spread, Overcollateralization, Subordination

$880 million

BMO Capital Markets
CIBC World Markets Inc.

Original Current

Balance Balance
200,000,000 0
200,000,000 0
200,000,000 0
22,000,000 0

258,000,000 2,467,284
22,000,000 22,000,000

Coupon
4.394%
4.399%
4.445%
4.775%
Floating
Floating

Expected
Repayment
Sep 17, 2007
Sep 17, 2008
Sep 17, 2009
Sep 17, 2009
Not Applicable
Not Applicable

Legal
Maturity
Mar 17, 2014
Mar 17, 2014
Mar 17, 2014
Mar 17, 2014
Mar 17, 2014
Not Applicable

Current
Rating
Discontinued
Discontinued
Discontinued
Discontinued
AAA (sf)
Not Rated

|
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April 2011

Canadian Capital Auto Receivables Asset Trust II, 2006-2 (continued)

Delinquency Cumulative Loss
Month Pool Balance Total Collections Net Loss Rate Rate Reserve Ratio 0/C Ratio Pool Factor Rate
Apr-2011 39,055,702 7,378,547 0.15% 0.26% 20.25% 59.62% 4.08% 0.53%
Mar-2011 46,158,979 8,820,980 0.30% 0.18% 15.69% 46.21% 4.82% 0.53%
Feb-2011 54,635,737 9,177,141 0.03% 0.25% 12.37% 36.43% 5.71% 0.53%
Jan-2011 63,402,704 9,792,463 0.85% 0.30% 10.15% 29.89% 6.63% 0.53%
Dec-2010 72,767,609 10,327,013 0.42% 0.28% 8.51% 25.07% 7.61% 0.53%
Nov-2010 82,579,737 12,087,822 -0.03% 0.21% 7.29% 21.46% 8.65% 0.52%
Oct-2010 93,991,042 10,703,405 0.13% 0.24% 6.24% 18.37% 9.85% 0.52%
Sep-2010 104,077,523 12,163,038 -0.31% 0.29% 5.54% 16.30% 10.92% 0.52%
Aug-2010 115,398,762 13,072,804 0.12% 0.40% 4.91% 14.47% 12.13% 0.53%
Jul-2010 127,636,988 13,812,723 0.06% 0.27% 4.38% 12.90% 13.43% 0.52%
Jun-2010 140,535,563 16,967,524 0.21% 0.19% 3.93% 11.58% 13.74% 0.52%
May-2010 156,479,299 17,891,809 0.09% 0.21% 3.49% 10.28% 15.31% 0.52%
Apr-2010 173,218,268 19,268,290 0.25% 0.18% 3.12% 9.20% 16.32% 0.52%
Mar-2010 191,228,205 24,179,905 0.80% 0.17% 2.80% 8.26% 18.75% 0.52%
Feb-2010 213,798,666 17,077,393 0.26% 0.21% 2.49% 7.32% 21.00% 0.50%
Jan-2010 229,598,309 18,033,722 0.39% 0.24% 2.30% 6.78% 22.57% 0.50%
Dec-2009 246,241,188 20,985,052 0.43% 0.25% 2.14% 6.30% 24.23% 0.49%
Nov-2009 265,564,502 21,850,059 0.57% 0.23% 1.97% 5.81% 26.17% 0.48%
Oct-2009 285,624,948 22,913,216 0.63% 0.26% 1.83% 5.38% 28.19% 0.47%
Sep-2009 306,629,832 23,945,956 0.45% 0.25% 1.70% 5.00% 30.30% 0.45%
Aug-2009 328,452,253 23,402,079 0.35% 0.35% 1.58% 4.65% 32.51% 0.44%
Jul-2009 349,607,311 24,809,298 0.58% 0.28% 1.48% 4.35% 34.65% 0.43%
Jun-2009 372,064,184 29,090,722 0.74% 0.28% 1.39% 4.08% 36.93% 0.42%
May-2009 398,402,879 25,412,342 0.39% 0.24% 1.29% 3.80% 39.62% 0.39%
Apr-2009 421,303,753 28,828,931 0.33% 0.24% 1.22% 3.59% 41.95% 0.38%
Mar-2009 447,204,815 34,215,349 0.51% 0.23% 1.15% 3.37% 44.59% 0.37%
Feb-2009 477,810,403 23,599,116 0.42% 0.23% 1.07% 3.15% 47.73% 0.35%
Jan-2009 498,843,764 28,975,761 0.24% 0.24% 1.02% 3.10% 49.88% 0.33%
Dec-2008 524,435,096 32,210,856 0.51% 0.22% 0.97% 3.05% 52.52% 0.32%
Nov-2008 552,835,934 25,459,859 0.19% 0.11% 0.92% 2.99% 55.46% 0.30%
Oct-2008 575,000,196 32,213,655 0.40% 0.07% 0.89% 2.95% 57.75% 0.29%
Sep-2008 603,280,461 35,957,976 0.17% 0.10% 0.85% 2.91% 60.68% 0.27%
Aug-2008 634,457,727 30,383,683 0.37% 0.10% 0.80% 2.86% 63.93% 0.26%
Jul-2008 660,713,465 35,026,171 0.53% 0.08% 0.77% 2.83% 66.67% 0.24%
Jun-2008 690,957,712 35,556,388 0.32% 0.08% 0.74% 2.79% 69.83% 0.21%
May-2008 721,526,512 35,565,668 0.25% 0.05% 0.71% 2.76% 73.03% 0.19%
Apr-2008 752,013,965 37,285,826 0.34% 0.08% 0.68% 2.73% 76.23% 0.17%
Mar-2008 784,050,131 35,570,127 0.27% 0.09% 0.65% 2.70% 79.60% 0.15%
Feb-2008 814,142,750 36,130,748 0.42% 0.14% 0.62% 2.67% 82.78% 0.13%
Jan-2008 844,774,385 41,925,384 0.20% 0.24% 0.60% 2.65% 86.03% 0.10%
Dec-2007 880,223,773 32,300,469 0.38% 0.18% 0.58% 2.62% 89.80% 0.09%
Nov-2007 907,085,814 38,625,682 0.26% 0.18% 0.56% 2.60% 92.66% 0.06%

Oct-2007 939,519,705 43,358,337 0.25% 0.18% 0.54% 2.58% 96.11% 0.04%
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Canadian Capital Auto Receivables Asset Trust II, 2006-2 (continued)

Sep-2007 975,663,448 34,844,516 0.24% 0.14% 0.52% 2.56% 100.00% 0.02%
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Canadian Capital Auto Receivables Asset Trust II, 2006-2 (continued)

VPR Loans
Month Class A-1 Class A-2 Class A-3 Class B VPR Loans Class B
Apr-2011 0 0 0 0 2,467,284 22,000,000
Mar-2011 0 0 0 0 9,570,561 22,000,000
Feb-2011 0 0 0 0 18,047,319 22,000,000
Jan-2011 0 0 0 0 26,814,287 22,000,000
Dec-2010 0 0 0 0 36,179,192 22,000,000
Nov-2010 0 0 0 0 45,991,320 22,000,000
Oct-2010 0 0 0 0 57,402,624 22,000,000
Sep-2010 0 0 0 0 67,489,105 22,000,000
Aug-2010 0 0 0 0 78,810,344 22,000,000
Jul-2010 0 0 0 0 91,048,571 22,000,000
Jun-2010 0 0 0 0 103,947,146 22,000,000
May-2010 0 0 0 0 119,890,881 22,000,000
Apr-2010 0 0 0 0 136,629,850 22,000,000
Mar-2010 0 0 0 0 154,639,787 22,000,000
Feb-2010 0 0 0 0 177,210,248 22,000,000
Jan-2010 0 0 0 0 193,009,891 22,000,000
Dec-2009 0 0 0 0 209,652,770 22,000,000
Nov-2009 0 0 0 0 228,976,084 22,000,000
Oct-2009 0 0 0 0 249,036,530 22,000,000
Sep-2009 0 0 0 0 270,041,414 22,000,000
Aug-2009 0 0 0 0 291,863,835 22,000,000
Jul-2009 0 0 200,000,000 22,000,000 113,018,894

Jun-2009 0 0 200,000,000 22,000,000 135,475,766

May-2009 0 0 200,000,000 22,000,000 161,814,461

Apr-2009 0 0 200,000,000 22,000,000 184,715,336

Mar-2009 0 0 200,000,000 22,000,000 210,616,398

Feb-2009 0 0 200,000,000 22,000,000 241,221,986

Jan-2009 0 0 200,000,000 22,000,000 261,842,927

Dec-2008 0 0 200,000,000 22,000,000 286,932,468

Nov-2008 0 0 200,000,000 22,000,000 314,776,427

Oct-2008 0 0 200,000,000 22,000,000 336,506,096

Sep-2008 0 0 200,000,000 22,000,000 364,231,846

Aug-2008 0 0 200,000,000 22,000,000 394,797,793

Jul-2008 0 200,000,000 200,000,000 22,000,000 220,538,713

Jun-2008 0 200,000,000 200,000,000 22,000,000 250,189,936

May-2008 0 200,000,000 200,000,000 22,000,000 280,159,347

Apr-2008 0 200,000,000 200,000,000 22,000,000 310,049,007

Mar-2008 0 200,000,000 200,000,000 22,000,000 341,457,013

Feb-2008 0 200,000,000 200,000,000 22,000,000 370,959,581

Jan-2008 0 200,000,000 200,000,000 22,000,000 400,990,595

Dec-2007 0 200,000,000 200,000,000 22,000,000 435,744,897

Nov-2007 0 200,000,000 200,000,000 22,000,000 462,080,231

Oct-2007 0 200,000,000 200,000,000 22,000,000 493,878,164
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Canadian Capital Auto Receivables Asset Trust II, 2006-2 (continued)

Sep-2007 0 200,000,000 200,000,000 22,000,000 529,313,146

Note:
Pool Factor and Cumulative Loss Rates are calculated by DBRS.
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Canadian Capital Auto Receivables Asset Trust II, 2006-2 (continued)
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