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DBRS Upgrades One Class of New Century Cayman 2005-B NIM Notes, Series
2005-B

Industry: Sec.--RMBS

DBRS has today upgraded one class of New Century Cayman 2005-B NIM Notes, Series 2005-B:

-- $3,453,110 New Century Cayman 2005-B NIM Notes, Class N1 to A from BBB.

The above upgrade represents the increased likelihood of repayment of the Class N1 notes. As of the
January 2007 distribution, the actual amortization of the notes is faster than the DBRS projected
paydown schedule.

Note:
All figures are in U.S. dollars unless otherwise noted.

Issuer Debt Rated Rating Action Rating Trend Latest Event

New Century Cayman
2005-B NIM Notes, Series
2005-B

US$53.6 million,
New Century Cayman
2005-B NIM Notes,
Class N1

Upgraded A -- Feb 22, 2007

DBRS's rating definitions and the terms of use of such ratings are available at www.dbrs.com.
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