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U.S. RMBS Classes Affected By April 19, 2010,
Rating Actions

The following tables provide the issuers, series, and CUSIPs for the classes of U.S. residential mortgage-backed
securities (RMBS) transactions affected by the April 19, 2010, rating actions. For the related press release, please see
"552 Ratings Lowered To 'D' On 431 U.S. RMBS Transactions From 2001-2008," published April 19, 2010.

Rating Actions

Table 1
Rating

Transaction Series Collateral Class  CUSIP To From
2006-CB4 Trust 2006-CB4 RMBS Subprime M-3 124980AG1 D CC
ABFC 2005-AQ1 Trust 2005-AQ1 RMBS Subprime B-2 04542BMN93 D CC
Accredited Mortgage Loan Trust 2005-2 2005-2 RMBS Subprime M-8 004375DL2 D CC
Accredited Mortgage Loan Trust 2006-1 2006-1 RMBS Subprime M-4 004375FA4 D CCC
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 RMBS Subprime M-4 004421UX9 D CC
2006-NC1
Ace Securities Corp. Home Equity Loan Trust, Series 2007-ASAP1 RMBS Subprime M-2 00442JAG9 D CC
2007-ASAP1
Adjustable Rate Mortgage Trust 2005-10 2005-10 RMBS Alternative-A 6-B-3 007036UD6 D CC
Adjustable Rate Mortgage Trust 2005-5 2005-5 RMBS Alternative-A 6-M-2  007036MA1 D CC
Adjustable Rate Mortgage Trust 2005-6A 2005-6A RMBS Alternative-A 1-B-2 007036PM2 D CC
Alliance Bancorp Trust 2007-0A1 2007-0A1 RMBS Alternative-A M-1 01852TAD5 D CC
Alternative Loan Trust 2004-27CB 2004-27CB RMBS Alternative-A B-3 12667FXF7 D CC
Alternative Loan Trust 2005-11CB 2005-11CB RMBS Alternative-A B-3 12667GHY2 D CC
Alternative Loan Trust 2005-16 2005-16 RMBS Alternative-A B-1 12667GMS3 D CC
Alternative Loan Trust 2005-21CB 2005-21CB RMBS Alternative-A B-3 12667GKY8 D CC
Alternative Loan Trust 2005-38 2005-28 RMBS Alternative-A B-1 12667G2B8 D CC
Alternative Loan Trust 2005-40CB 2005-40CB RMBS Alternative-A B-2 12667G5M1 D CC
Alternative Loan Trust 2005-43 2005-43 RMBS Alternative-A M 12667G6C2 D CC
Alternative Loan Trust 2005-44 2005-44 RMBS Alternative-A B-1 12667G4E0 D CC
Alternative Loan Trust 2005-47CB 2005-47CB RMBS Alternative-A B-1 12668AAR6 D CC
Alternative Loan Trust 2005-54CB 2005-54CB RMBS Alternative-A B-1 12668AQC2 D CC
Alternative Loan Trust 2005-56 2005-56 RMBS Alternative-A M-5 12668AMC6 D CC
Alternative Loan Trust 2005-62 2005-62 RMBS Alternative-A M-5 12668AUC7 D CC
Alternative Loan Trust 2005-76 2005-76 RMBS Alternative-A M-4 12668BDR1 D CC
Alternative Loan Trust 2005-82 2005-82 RMBS Alternative-A B-1 12668A6D2 D CC
Alternative Loan Trust 2005-86CB 2005-86CB RMBS Alternative-A M 12668BFS7 D CC
Alternative Loan Trust 2005-AR1 2005-AR1 RMBS Alternative-A 2-A-2 12668A4R3 D CC
Alternative Loan Trust 2005-AR1 2005-AR1 RMBS Alternative-A 2-A-3B 12668BDB6 D CC
Alternative Loan Trust 2005-J11 2005-J11 RMBS Alternative-A B-2 12668AKH7 D CC
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U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Table 1

Rating Actions (cont.)

Alternative Loan Trust 2006-17T1 2006-17T1 RMBS Alternative-A M-1 02146AAG3 D CC
Alternative Loan Trust 2006-HY11 2006-HY11 RMBS Alternative-A M-5 021466AH0 D CC
Alternative Loan Trust 2006-HY12 2006-HY12 RMBS Alternative-A M 02146PAK1 D CC
Alternative Loan Trust 2006-J1 2006-J1 RMBS Alternative-A M 12668BKT9 D CC
Alternative Loan Trust 2006-J7 2006-J7 RMBS Alternative-A 2-M-5  23244FAJ3 D CC
Alternative Loan Trust 2006-0A11 2006-0A11 RMBS Alternative-A M-6 02147DAL5 D CC
Alternative Loan Trust 2006-0A12 2006-0A12 RMBS Alternative-A M-2 23243p0A05 D CC
Alternative Loan Trust 2006-0A16 2006-0A16 RMBS Alternative-A M-7 23242GAP9 D CC
Alternative Loan Trust 2006-0A17 2006-0A17 RMBS Alternative-A M-2 12668PAQ5 D CC
Alternative Loan Trust 2006-0A2 2006-0A2 RMBS Alternative-A M-2 126694582 D CC
Alternative Loan Trust 2006-0A22 2006-0A22 RMBS Alternative-A M-8 23245PAM3 D CC
Alternative Loan Trust 2006-0C3 2006-0C3 RMBS Alternative-A 1-A-2 021464AB8 D CC
Alternative Loan Trust 2006-0C7 2006-0C7 RMBS Alternative-A 1-A 23243VAA8 D CC
Alternative Loan Trust 2006-0C7 2006-0C7 RMBS Alternative-A 2-A-1 23243VAB6 D CC
Alternative Loan Trust 2006-0C7 2006-0C7 RMBS Alternative-A 2-A-2B  23243VAR1 D CC
Alternative Loan Trust 2006-0C7 2006-0C7 RMBS Alternative-A 2-A-3 23243VAD2 D CC
Alternative Loan Trust 2006-0C9 2006-0C9 RMBS Alternative-A A-1 23245GAA3 D CC
Alternative Loan Trust 2006-0C9 2006-0C9 RMBS Alternative-A A-2B 23245GAC5 D CC
Alternative Loan Trust 2006-0C9 2006-0C9 RMBS Alternative-A A-3 23245GAD3 D CC
Alternative Loan Trust 2007-13 2007-13 RMBS Alternative-A B-1 02150MAS4 D CC
Alternative Loan Trust 2007-15CB 2007-15CB RMBS Alternative-A B-1 02151CAK2 D CC
Alternative Loan Trust 2007-16CB 2007-16CB RMBS Alternative-A M-2 02152ABJ7 D CC
Alternative Loan Trust 2007-18CB 2007-18CB RMBS Alternative-A M 02151NBP6 D CC
Alternative Loan Trust 2007-23CB 2007-23CB RMBS Alternative-A M-1 02151EAK8 D CC
Alternative Loan Trust 2007-HY6 2007-HY6 RMBS Alternative-A M-3 02151JAJO D CC
Alternative Loan Trust 2007-HY7C 2007-HY7C RMBS Alternative-A M-6 02150vAM7 D CC
Alternative Loan Trust 2007-0A7 2007-0A7 RMBS Alternative-A M-5 126680AM9 D CC
American Home Mortgage Assets Trust 2006-1 2006-1 RMBS Alternative-A M-1 02660WAF3 D CC
American Home Mortgage Assets Trust 2006-2 2006-2 RMBS Alternative-A 1A3 (02660XAC8 D CC
American Home Mortgage Assets Trust 2006-2 2006-2 RMBS Alternative-A 2A3 02660XAF1 D CC
American Home Mortgage Assets Trust 2006-3 2006-3 RMBS Alternative-A I-A-3 02660UAD2 D CC
American Home Mortgage Assets Trust 2006-3 2006-3 RMBS Alternative-A II-A-3-1  02660UAH3 D CC
American Home Mortgage Assets Trust 2006-3 2006-3 RMBS Alternative-A [I-A-3-2  02660UAJ9 D CC
American Home Mortgage Assets Trust 2006-4 2006-4 RMBS Alternative-A I-A-3 02660LAEQ D CC
American Home Mortgage Assets Trust 2007-2 2007-2 RMBS Alternative-A M-1 026930AD9 D CC
American Home Mortgage Assets Trust 2007-3 2007-3 RMBS Alternative-A [-2A-1 026935AC0 D CC
American Home Mortgage Investment Trust 2005-1 2005-1 RMBS Alternative-A VIII-M-3  02660TDV2 D CC
American Home Mortgage Investment Trust 2005-2 2005-2 RMBS Alternative-A V-M-4  (02660TFE8 D CCC
American Home Mortgage Investment Trust 2006-1 2006-1 RMBS Alternative-A I-M-2 02660TJKO D CC
American Home Mortgage Investment Trust 2006-1 2006-1 RMBS Alternative-A [I-A-2 02660TJF1 D CC
American Home Mortgage Investment Trust 2006-1 2006-1 RMBS Alternative-A lI-A-4 02660TJH7 D CC
American Home Mortgage Investment Trust 2006-2 2006-2 RMBS Alternative-A I-A-4 02660YAN2 D CC
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American Home Mortgage Investment Trust 2006-3 2006-3 RMBS Alternative-A ll-A-1 026929AL3 D CC
American Home Mortgage Investment Trust 2006-3 2006-3 RMBS Alternative-A lI-A-3  026929BJ7 D CC
American Home Mortgage Investment Trust 2007-2 2007-2 RMBS Alternative-A I-1A-3  02660CAC4 D CC
American Home Mortgage Investment Trust 2007-2 2007-2 RMBS Alternative-A I-2A-2  02660CAEQ D CC
American Home Mortgage Investment Trust 2007-2 2007-2 RMBS Alternative-A I-3A-2  02660CAG5 D CC
Ameriquest Mortgage Securities Trust 2006-R1 2006-R1 RMBS Subprime M-8 03072SY33 D CC
Argent Securities Inc. 2004-PW1 RMBS Subprime M-8 040104KS9 D CC
Argent Securities Inc. 2005-W2 RMBS Subprime M-6 040104NJ6 D CC
Argent Securities Trust 2006-W5 2006-W5 RMBS Subprime M-1 04012XAF2 D CC
Asset Backed Securities Corporation Home Equity Loan  2007-HE2 RMBS Subprime M3 04544TAH4 D CC
Trust, Series AMQ 2007-HE2

Banc of America Alternative Loan Trust 2004-7 2004-7 RMBS Alternative-A 30-B-5  05943AMV9 D CC
Banc of America Alternative Loan Trust 2006-7 2006-7 RMBS Alternative-A M-5 059469AL0 D CC
Banc of America Funding 2006-A Trust 2006-A RMBS Alternative-A 3-B-4 058927BG8 D CC
Banc of America Funding 2005-F Trust 2005-F RMBS Alternative-A CB-1 05946X2J5 D CC
Banc of America Funding 2006-4 Trust 2006-4 RMBS Prime Jumbo B-2 05950FBN4 D CC
Banc of America Funding 2007-4 Trust 2007-4 RMBS Prime Jumbo N-B-2 05953YCD1 D CC
Banc of America Mortgage Trust 2005-9 2005-9 RMBS Prime Jumbo B-5 05949CKF2 D CC
BCAP LLC Trust 2006-AA1 2006-AA1 RMBS Alternative-A A-2 055294AB8 D CC
BCAP LLC Trust 2007-AA1 2007-AA1 RMBS Alternative-A I-M-6 05530PAK8 D CC
BCAP LLC Trust 2007-AA2 2007-AA2 RMBS Alternative-A [1-M-1 05530NBLO D CC
BCAP LLC Trust 2007-AA3 2007-AA3 RMBS Alternative-A [I-M-8  05530VAY5 D CC
BCAP LLC Trust 2007-AA4 2007-AA4 RMBS Alternative-A I-B-2 05530WAHO0 D CC
BCAP LLC Trust 2008-IND1 2008-IND1 RMBS Alternative-A B-1 05531CAF7 D CC
BCAP LLC Trust 2008-IND2 2008-IND2 RMBS Alternative-A B-4 05531EAH9 D CC
Bear Stearns ALT-A Trust 2004-7 2004-7 RMBS Alternative-A B-4 07386HLL3 D CC
Bear Stearns ALT-A Trust 2005-10 2005-10 RMBS Alternative-A [I-4A-2  07386HZKO D CC
Bear Stearns ALT-A Trust 2005-9 2005-9 RMBS Alternative-A [-M-1 07386HXQ3 D CC
Bear Stearns ALT-A Trust 2006-1 2006-1 RMBS Alternative-A -M-1 07386HB34 D CC
Bear Stearns ALT-A Trust 2007-1 2007-1 RMBS Alternative-A [1-B-1 07386XAZ9 D CC
Bear Stearns ALT-A Trust Il 2007-1 2007-1 RMBS Alternative-A B-1 07389KAK7 D CC
Bear Stearns ARM Trust 2004-1 2004-1 RMBS Prime Jumbo |-B-4 07384ME40 D CC
Bear Stearns ARM Trust 2004-10 2004-10 RMBS Prime Jumbo lI-B-3 07384M5B4 D CC
Bear Stearns ARM Trust 2005-10 2005-10 RMBS Prime Jumbo B-4 07387AFB6 D CC
Bear Stearns ARM Trust 2005-12 2005-12 RMBS Prime Jumbo 11-B-1 07387AGQ2 D CC
Bear Stearns ARM Trust 2005-12 2005-12 RMBS Prime Jumbo [-B-2 07387AGN9 D CC
Bear Stearns ARM Trust 2005-3 2005-3 RMBS Prime Jumbo B-5 07387ABG3 D CC
Bear Stearns ARM Trust 2005-6 2005-6 RMBS Prime Jumbo B-2 07387ADS1 D CC
Bear Stearns Asset Backed Securities | Trust 2005-HE6 2005 HE6 RMBS Subprime M-6 073879YD4 D CC
Bear Stearns Asset Backed Securities | Trust 2006-AQ1  2006-AQ1 RMBS Subprime I-M-3 07389PAG5 D CC
Bear Stearns Asset Backed Securities | Trust 2006-HE10  2006-HE10 RMBS Subprime I-M-8 (07389RAL0 D CC
Bear Stearns Asset Backed Securities | Trust 2007-FS1 ~ 2007-FS1 RMBS Subprime M-5 073855AK4 D CC
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Bear Stearns Asset Backed Securities Trust 2007-SD3 ~ 2007-SD3 RMBS Qutside the M-4 07387LAE1 D CC
Guidelines

Bear Stearns Mortgage Funding Trust 2006-AR2 2006-AR2 RMBS Alternative-A I-A-3 07401AAC1 D CC
Bear Stearns Mortgage Funding Trust 2006-AR5 2006-AR5 RMBS Alternative-A I-A-3 07401NAC3 D CC
Bear Stearns Mortgage Funding Trust 2007-AR5 2007-AR5 RMBS Alternative-A I-B-6 07400NANO D CC
Bella Vista Mortgage Trust 2004-2 2004-2 RMBS Alternative-A B-2 078200BD6 D CC
BNC Mortgage Loan Trust 2007-1 2007-1 RMBS Subprime M4 05569GAJ5 D CC
C-Bass 2007-CB5 Trust 2007-CB5 RMBS Subprime M-4 12464YAG4A D CC
C-Bass 2007-CB6 Trust 2007-CB6 RMBS Subprime M-5 1248RHAJ6 D CC
C-BASS Mortgage Loan Asset-Backed Certificates, 2007-SP1 RMBS Subprime M-10 1248MAAW7 D CC
Series 2007-SP1

C-BASS Mortgage Loan Trust 2007-CB3 2007-CB3 RMBS Subprime M-3 17311YAH6 D CC
Centex Home Equity Loan Trust 2005-C 2005-C RMBS Subprime B-2 152314PC8 D CC
Centex Home Equity Loan Trust 2005-D 2005-D RMBS Subprime B-3 152314PW4 D CC
Charlie Mac Trust 2004-2 2004-2 RMBS Prime Jumbo L 160762BB5 D CC
Chevy Chase Funding LLC 2003-4 RMBS Alternative-A B-5 16678RAQ0 D CC
Chevy Chase Funding LLC 2004-A RMBS Alternative-A B-5 16678RBR7 D CC
Chevy Chase Funding LLC 2004-3 RMBS Alternative-A B-5 16678RCA3 D CC
Chevy Chase Funding LLC Mortgage-Backed 2006-2 RMBS Alternative-A B-2 16678WAD8 D CC
Certificates, Series 2006-2 Trust

Chevy Chase Funding LLC Mortgage-Backed 2006-2 RMBS Alternative-A B-2NA  16678W9C4 D CC
Certificates, Series 2006-2 Trust

Chevy Chase Funding LLC Mortgage-Backed 2006-4 RMBS Alternative-A B-2 16678XAD6 D CC
Certificates, Series 2006-4 Trust

Chevy Chase Funding LLC Mortgage-Backed 2006-4 RMBS Alternative-A B-2I 16678X9F5 D CC
Certificates, Series 2006-4 Trust

Chevy Chase Funding LLC Mortgage-Backed 2006-4 RMBS Alternative-A B-2NA  16678X9G3 D CC
Certificates, Series 2006-4 Trust

Chevy Chase Funding LLC Mortgage-Backed 2007-1 RMBS Alternative-A B-3 16679AAE3 D CC
Certificates, Series 2007-1 Trust

Chevy Chase Funding LLC Mortgage-Backed 2007-1 RMBS Alternative-A B-3l 16679A9J4 D CC
Certificates, Series 2007-1 Trust

Chevy Chase Funding LLC Mortgage-Backed 2007-1 RMBS Alternative-A B-3NA  16679A9K1 D CC
Certificates, Series 2007-1 Trust

CHL Mortgage Pass Through Trust 2006-HYB2 2006-HYB2 RMBS Prime Jumbo M 126694E20 D CC
CHL Mortgage Pass-Through Trust 2003-27 2003-27 RMBS Prime Jumbo B-2 12669EHRO D CC
CHL Mortgage Pass-Through Trust 2004-29 2004-29 RMBS Prime Jumbo 1-B-3 12669GJS1 D CC
CHL Mortgage Pass-Through Trust 2004-HYB9 2004-HYB9 RMBS Prime Jumbo 2-B-2 12669GHQ7 D CC
CHL Mortgage Pass-Through Trust 2005-3 2005-3 RMBS Alternative-A B-1 12669GUC3 D CC
CHL Mortgage Pass-Through Trust 2005-3 2005-3 RMBS Alternative-A B-2 12669GUD1 D CC
CHL Mortgage Pass-Through Trust 2005-9 2005-9 RMBS Alternative-A B-1 12669GZH7 D CC
CHL Mortgage Pass-Through Trust 2007-J1 2007-J1 RMBS Prime Jumbo 2-A-1 12669MAB4 D CC
Citigroup Mortgage Loan Trust 2005-6 2005-6 RMBS Prime Jumbo B-5 17307GXG8 D CC
Citigroup Mortgage Loan Trust 2006-AR5 2006-AR5 RMBS Alternative-A 2-23B 17309FAW8 D CC
Citigroup Mortgage Loan Trust 2006-AR7 2006-AR7 RMBS Alternative-A 2-A1B 172987AV1 D CC
Citigroup Mortgage Loan Trust 2006-AR7 2006-AR7 RMBS Alternative-A 2-A2B 172987AX7 D CC
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Citigroup Mortgage Loan Trust 2006-HE3 2006-HE3 RMBS Subprime M-2 17310VAF7 D CC
Citigroup Mortgage Loan Trust 2006-WFHE4 2006-WFHE4 RMBS Subprime M-8 17309SAM2 D CC
Citigroup Mortgage Loan Trust 2006-WMC1 2006 WMC1 RMBS Subprime M-2 17307GZ76 D CC
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic lIl-A-3 17313NAUS D B/Watch Neg
Citigroup Mortgage Loan Trust Inc. 2005-7 RMBS Prime Jumbo 2-B3 17307GC63 D CC
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR25 RMBS Alternative-A C-B-3 22541NEQ8 D CC
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 RMBS Alternative-A C-B-3 22541SFR4 D CC
Credit Suisse First Boston Mortgage Securities Corp. 2005-3 RMBS Alternative-A D-B-3 225458lW6 D CC
CSFB Mortgage-Backed Trust Series 2005-8 2005-8 RMBS Alternative-A B-2 22545836 D CC
CSMC Mortgage-Backed Trust Series 2006-3 2006-3 RMBS Alternative-A 1-M-1 225470R70 D CC
CWABS Asset Backed Certificates Trust 2006-10 2006-10 RMBS Subprime MV-7 12666PBB9 D CC
CWABS Asset-Backed Certificates Trust 2006-4 2006-4 RMBS Subprime M-8 126670XC7 D CC
CWABS Asset-Backed Certificates Trust 2006-9 2006-9 RMBS Subprime BF 12666RAQ3 D CC
CWABS Asset-Backed Certificates Trust 2006-9 2006-9 RMBS Subprime MV-5 12666RBA7 D CC
CWABS Asset-Backed Certificates Trust 2006-ABC1 2006-ABC1 RMBS Subprime M-3 23242NAF6 D CC
CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 RMBS Subprime M-8 23242HAM4 D CC
CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 RMBS Subprime M-6 12666SAL2 D CC
Deutsche Alt-A Securities Mortgage Loan Trust, Series  2006-AR4 RMBS Alternative-A A-3 25150PAC3 D CC
2006-AR4

Deutsche Alt-A Securities Mortgage Loan Trust, Series ~ 2007-0A2 RMBS Alternative-A M-2 25150UAE8 D CC
2007-0A2

Deutsche Alt-A Securities Mortgage Loan Trust, Series ~ 2007-0A5 RMBS Alternative-A M-3 25150XAF9 D CC
2007-0A5

Deutsche Mortgage Securities Inc Mortgage Loan Trust  2004-5 RMBS Alternative-A M-3 251563GF3 D CC
Series 2004-5

DSLA Mortgage Loan Trust 2005-AR6 2005-AR6 RMBS Alternative-A 2A-1C 23332UFX7 D CC
DSLA Mortgage Loan Trust 2007-AR1 2007-AR1 RMBS Alternative-A M-4 23333YAJ4 D CC
Equifirst Mortgage Loan Trust 2005-1 2005-1 RMBS Subprime B-1 29445FCX4 D CC
First Franklin Mortgage Loan Trust 2004-FF5 2004-FF5 RMBS Subprime M-8 32027NKC4 D CC
First Franklin Mortgage Loan Trust 2005-FF3 2005-FF3 RMBS Subprime M8 86359DBSH D CC
First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 RMBS Subprime M3 32028GAJ4 D CC
First Franklin Mortgage Loan Trust 2006-FF9 2006-FF9 RMBS Subprime M-3 320276AJ7 D CC
First Franklin Mortgage Loan Trust Series 2007-FF2 2007-FF2 RMBS Subprime M-1 32029GAF1 D CC
First Franklin Mortgage Loan Trust, Series 2006-FF18 2006-FF18 RMBS Subprime M-2 32029AAG2 D CC
First Horizon Alternative Mortgage Securities Trust 2004-FA2 RMBS Prime Jumbo B-4 32051GDL6 D CC
2004-FA2

First Horizon Alternative Mortgage Securities Trust 2005-FA3 RMBS Alternative-A B-4 32051GKQ7 D CC
2005-FA3

First Horizon Alternative Mortgage Securities Trust 2005-FAB RMBS Alternative-A B-3 32051GTR6 D CC
2005-FA6

First Horizon Alternative Mortgage Securities Trust 2007-FA5 RMBS Alternative-A A-6 32053KAF1 D CC
2007-FA5

First Horizon Alternative Mortgage Securities Trust 2007-FA5 RMBS Alternative-A A-7 32053KAG3 D CC
2007-FAS

First Horizon Mortgage Pass-Through Trust 2004-5 2004-5 RMBS Prime Jumbo B-4 32051D5Y4 D CC
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First Horizon Mortgage Pass-Through Trust 2004-5 2004-5 RMBS Prime Jumbo B-5 32051D5Z1 D CC
First Horizon Mortgage Pass-Through Trust 2005-AR4 2005-AR4 RMBS Prime Jumbo B-3 32051GUF0 D CC
First Horizon Mortgage Pass-Through Trust 2007-6 2007-6 RMBS Prime Jumbo A-3 32056QAC2 D CC
First NLC Trust 2005-3 2005-3 RMBS Subprime M-4 32113JBX2 D CC
Fremont Home Loan Trust 2006-B 2006-B RMBS Subprime M-1 35729QAF5 D CC
GMACM Home Equity Loan Trust 2001-HE3 2001-HE3 RMBS HELOC A-1 361856BR7 D B-
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 RMBS Prime Jumbo -B-1 36185NY95 D CC
GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 RMBS Prime Jumbo M-3 76112BKU3 D ﬁBB/Watch
eg
GMACM Mortgage Loan Trust 2005-AR2 2005-AR2 RMBS Prime Jumbo M-3 36185N6U9 D CC
GreenPoint Mortgage Funding Trust 2005-AR4 2005-AR4 RMBS Alternative-A M-1 39538WCH3 D CC
Greenpoint Mortgage Funding Trust 2006-0H1 2006-0H1 RMBS Alternative-A A-3 39539GAC6 D CC
GreenPoint Mortgage Funding Trust, Series 2007-AR1 2007-AR1 RMBS Alternative-A M-Il 39539KAT0 D CC
Greenpoint Mortgage Funding Trust, Series 2007-AR3 2007-AR3 RMBS Alternative-A M4 39539MAG4 D CC
GSAA Home Equity Trust 2005-14 2005-14 RMBS Alternative-A M-2 362341ZX0 D CC
GSAA Home Equity Trust 2006-10 2006-10 RMBS Alternative-A M-1 362375AG2 D CC
GSAA Home Equity Trust 2006-15 2006-15 RMBS Alternative-A M-3 3622E8AJ4 D CC
GSAA Home Equity Trust 2006-18 2006-18 RMBS Alternative-A M-3 3622ELAK2 D CC
GSAA Home Equity Trust 2006-2 2006-2 RMBS Subprime M-3 3623415V7 D CC
GSAA Home Equity Trust 2006-3 2006-3 RMBS Alternative-A M-1 362334BU7 D CC
GSAA Home Equity Trust 2006-7 2006-7 RMBS Alternative-A M-3 362334NH3 D CC
GSAA Home Equity Trust 2007-5 2007-5 RMBS Alternative-A 2M2 3622ECAT3 D CC
GSAMP Trust 2005-HE4 2005-HE4 RMBS Subprime B-2 362341KK4 D CC
GSAMP Trust 2005-WMC2 2005-WMC2 RMBS Subprime M-3 362341VC0 D CC
GSAMP Trust 2006-FM3 2006-FM3 RMBS Subprime M-2 36245TAGO D CC
GSAMP Trust 2007-NC1 2007-NC1 RMBS Subprime M-2 3622MGAG3 D CC
GSMPS Mortgage Loan Trust 2006-RP1 2006-RP1 RMBS Re-Performing  B5 3623413P2 D CC
GSR Mortgage Loan Trust 2003-9 2003-9 RMBS Prime Jumbo B5 36228FXB7 D CC
GSR Mortgage Loan Trust 2004-5 2004-5 RMBS Prime Jumbo B5 36228FX76 D CC
GSR Mortgage Loan Trust 2006-AR2 2006-AR2 RMBS Prime Jumbo 2B2 36297TAR3 D CC
GSR Mortgage Loan Trust 2007-5F 2007-5F RMBS Prime Jumbo B-4 3622NEAG7 D CC
GSR Mortgage Loan Trust 2007-0A1 2007-0A1 RMBS Alternative-A M-6 3622NAANO D CC
GSR Mortgage Loan Trust 2007-0A2 2007-0A2 RMBS Alternative-A B-3 3622NCAH3 D CC
GSRPM Mortgage Loan Trust 2003-2 2003-2 RMBS Re-Performing ~ B-2 36228FWM4 - D CC
Harbor View Mortgage Loan Trust 2006-11 2006-11 RMBS Alternative-A B-4 41162GAF9 D CC
Harborview Mortgage Loan Trust 2005-16 2005-16 RMBS Alternative-A B-5 41161PZV8 D CC
Harborview Mortgage Loan Trust 2006-2 2006-2 RMBS Prime Jumbo B-2 41161PJ61 D CC
HarborView Mortgage Loan Trust 2006-4 2006-4 RMBS Alternative-A B-3 41161PN33 D CC
Harborview Mortgage Loan Trust 2006-5 2006-5 RMBS Alternative-A B-1 4116TMAN0 D CC
HarborView Mortgage Loan Trust 2006-BU1 2006-BU1 RMBS Alternative-A M-3 41161PH48 D CC
HarborView Mortgage Loan Trust 2007-2 2007-2 RMBS Alternative-A B-1 41164LAE9 D CC
HarborView Mortgage Loan Trust 2007-5 2007-5 RMBS Alternative-A B-1 41165AAE2 D CC
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HarborView Mortgage Loan Trust 2007-7 2007-7 RMBS Alternative-A B-6 411640AK1 D CC
Home Equity Asset Trust 2007-2 2007-2 RMBS Subprime M-1 43710KAF3 D CCC
Home Equity Asset Trust 2007-3 2007-3 RMBS Subprime M-3 43710TAHO D CCC
Home Equity Loan Trust 2007-FRE1 2007-FRE1 RMBS Subprime M-9A 43710XAP3 D CC
Home Equity Loan Trust 2007-FRE1 2007-FRE1 RMBS Subprime M-9B 43710XAV0 D CC
Home equity Mortgage Loan Asset Backed Trust, Series  2007-B RMBS Subprime M-6 43710EAM2 D CC
INABS 2007-B

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D RMBS Subprime M-5 456606JT0 D CC
INABS 2005-D

Home Equity Mortgage Loan Asset-Backed Trust, Series  2006-D RMBS Subprime M-5 43709LAJ6 D CC
INABS 2006-D

Home Equity Mortgage Loan Asset-Backed Trust, Series  INABS 2007-A  RMBS Subprime M-6 43710BALO D CC
INABS 2007-A

Home Equity Mortgage Loan Asset-Backed Trust, Series  SPMD2000-A RMBS Subprime MEF-1 456606AG7 D CC
SPMD 2000-A

Home Equity Mortgage Loan Asset-Backed Trust, Series  SPMD 2000C RMBS Subprime MEF-1 456606BJ0 D CC
SPMD 2000-C

HomeBanc Mortgage Trust 2006-1 2006-1 RMBS Alternative-A M-1 43739ECV7 D CC
HomeBanc Mortgage Trust 2007-1 2007-1 RMBS Alternative-A [-B-1 43741BAG4A D CC
HSI Asset Loan Obligation Trust 2007-1 2007-1 RMBS Prime Jumbo B-1 40431TBC4 D CC
HSI Asset Loan Obligation Trust 2007-WF1 2007-WF1 RMBS Subprime M-4 40431KAK6 D CC
Impac CMB Trust Series 2005-8 2005-8 RMBS Alternative-A 1-M-2 45254NRL3 D CC
Impac Secured Assets Trust 2006-3 2006-3 RMBS Alternative-A A-2 457255RAB3 D CC
Impac Secured Assets Trust 2006-3 2006-3 RMBS Alternative-A A-3 45255RAC1 D CC
Impac Secured Assets Trust 2006-3 2006-3 RMBS Alternative-A A4 45255RAE7 D CC
Impac Secured Assets Trust 2006-3 2006-3 RMBS Alternative-A A-5 45255RAV9 D CC
Impac Secured Assets Trust 2006-3 2006-3 RMBS Alternative-A A-6 45255RAX5 D CC
Impac Secured Assets Trust 2007-1 2007-1 RMBS Subprime A-M 452559AD9 D CC
IndyMac IMJA Mortgage Loan Trust 2007-A1 2007-A1 RMBS Prime Jumbo B-2 456652AN6 D CC
IndyMac IMJA Mortgage Loan Trust 2007-A2 2007-A2 RMBS Alternative-A B-1 456654AL6 D CC
IndyMac INDA Mortage Loan Trust 2007-AR2 2007-AR2 RMBS Alternative-A B-1 456679AD1 D CC
IndyMac INDA Mortgage Loan Trust 2007-AR5 2007-AR5 RMBS Prime Jumbo B-1 456680AF4 D CC
IndyMac INDA Mortgage Loan Trust 2007-AR9 2007-AR9 RMBS Prime Jumbo B-1 45670WAF0 D CC
|1n%l\é|ac INDX Mortgage Loan Grantor Trust 2006-AR14  2006-AR14 RMBS Alternative-A 1-A3B 45668GAE2 D CC
IndyMac INDX Mortgage Loan Trust 2004-AR15 2004-AR15 RMBS Alternative-A B-1 45660LBP3 D CC
IndyMac INDX Mortgage Loan Trust 2004-AR7 2004-AR7 RMBS Alternative-A B-2 45660NUB0 D CC
IndyMac INDX Mortgage Loan Trust 2004-AR8 2004-AR8 RMBS Alternative-A B-2 45660N2R5 D CC
IndyMac INDX Mortgage Loan Trust 2005-AR14 2005-AR14 RMBS Alternative-A B-1 45660LSD2 D CC
IndyMac INDX Mortgage Loan Trust 2005-AR2 2005-AR2 RMBS Alternative-A B-2 45660LCV9 D CC
IndyMac INDX Mortgage Loan Trust 2006-AR11 2006-AR11 RMBS Alternative-A 4-A-1 45661KAK6 D CC
IndyMac INDX Mortgage Loan Trust 2006-AR13 2006-AR13 RMBS Alternative-A B-1 45661XAH5 D CC
IndyMac INDX Mortgage Loan Trust 2006-AR14 2006-AR14 RMBS Alternative-A 1-A3BU  45668GAV4 D CC
IndyMac INDX Mortgage Loan Trust 2006-AR2 2006-AR2 RMBS Alternative-A 1-A-3A  45661EADG D CC
IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 RMBS Alternative-A 1-B-3 45668JAR7 D CC

Standard & Poor’s | RatingsDirect on the Global Credit Portal | April 19,2010 8



U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Table 1

Rating Actions (cont.)

IndyMac INDX Mortgage Loan Trust 2006-AR7 2006-AR7 RMBS Alternative-A 1-A-1 45661ECW2 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A I-B-1 45670BAX7 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 3-A-2 45670BAF6 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 4-A-2 45670BAH2 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 5-A-2 45670BAK5 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 6-A-2 45670BAM1 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 7-A-4 45670BBT5 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 8-A-2 45670BAR0 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 9-A-2 45670BAT6 D CC
IndyMac INDX Mortgage Loan Trust 2007-AR21IP 2007-AR21IP RMBS Alternative-A 10-A-2  45670BAV1 D CC
IndyMac INDX Mortgage Loan Trust 2007-FLX6 2007-FLX6 RMBS Alternative-A M-2 45670PAG3 D CC
Jefferies Resecuritization Trust 2008-R3 2008-R3 RMBS Re-Remic [I-A4 47232AAQ1 D CC
Jefferies Resecuritization Trust 2008-Rb5 2008-R5 RMBS Re-Remic 24-B 47232RBZ3 D A/Watch Neg
JPMorgan Alternative Loan Trust 2006-A1 2006-A1 RMBS Alternative-A C-B-1 46627MDH7 D CC
JPMorgan Alternative Loan Trust 2006-S3 2006-S3 RMBS Alternative-A B-2 46628VAT3 D CC
JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 RMBS Subprime M-5 46626LHFO0 D CC
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 RMBS Subprime M-10 46628MAR7 D CC
JPMorgan Mortgage Acquisition Trust 2006-HE2 2006-HE2 RMBS Subprime M-4 46625SAJ5 D CC
JPMorgan Mortgage Acquisition Trust 2006-NC2 2006-NC2 RMBS Subprime M-5 46629FAJ9 D CC
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 RMBS Subprime MF-8 46630MAQ5 D CC
JPMorgan Mortgage Acquistion Trust 2006-CH2 2006-CH2 RMBS Subprime MF-9 466290AR7 D CC
JPMorgan Mortgage Trust 2005-S3 2005-S3 RMBS Prime Jumbo B-3 466247C35 D CC
Lehman Mortgage Trust 2006-9 2006-9 RMBS Alternative-A M1A* 52521HBV4 D CC
Lehman Mortgage Trust 2006-9 2006-9 RMBS Alternative-A M1B* 52521HBW2 D CC
Lehman Mortgage Trust 2007-3 2007-3 RMBS Prime Jumbo B2 52521JAG4 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 1-Ad 52521LAD6 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2A-1 52521LAE4 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A3 52521LAG9 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A13 52521LAS3 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A14 52521LAT1 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A15 52521LAU8 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A16 52521LAV6 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A17 52521LAW4 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 2-A19 52521LAY0 D CC
Lehman Mortgage Trust 2007-4 2007-4 RMBS Alternative-A 3-A3 52521LBF0 D CC
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A 12-A4 52521RCU3 D  B+/Watch Neg
Lehman Structured Securities Corp. Pass Through 2007-1 RMBS Re-Remic M-2 52521PAB1 D CCC
Certificates Series 2007-1

Lehman XS Trust 2007-1 2007-1 RMBS Alternative-A WF-M2 525241AN5 D CC
Lehman XS Trust 2007-11 2007-11 RMBS Alternative-A Al 525249AA6 D CC
Lehman XS Trust 2007-11 2007-11 RMBS Alternative-A A2 525249AB4 D CC
Lehman XS Trust 2007-11 2007-11 RMBS Alternative-A A4 525249AD0 D CC
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Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Lehman XS Trust Series 2006-2N 2006-2N RMBS Alternative-A M1 525221HG5 D CC
Lehman XS Trust Series 2007-16N 2007-16N RMBS Alternative-A M8-I 52525BAR3 D CC
Lehman XS Trust, 2006-15 2006-15 RMBS Alternative-A A5 52523MAE0 D CC
Lehman XS Trust, 2006-4N 2006-4N RMBS Alternative-A A-1B2  525221KLO D CC
Lehman XS Trust, 2006-4N 2006-4N RMBS Alternative-A A1-C2 525221KN6 D CC
Lehman XS Trust, 2006-4N 2006-4N RMBS Alternative-A A1-D2 525221KQ9 D CC
Lehman XS Trust, 2006-4N 2006-4N RMBS Alternative-A A2-C 525221KT3 D CC
Lehman XS Trust, 2006-4N 2006-4N RMBS Alternative-A A3-A 525221KU0 D CC
Lehman XS Trust, Series 2006-1 2006-1 RMBS Alternative-A 2-M1 525221JA6 D CC
Lehman XS Trust, Series 2006-10N 2006-10N RMBS Alternative-A 2-M5 525229AY6 D CC
Lehman XS Trust, Series 2007-2N 2007-2N RMBS Alternative-A M1 52524LAJ0 D CC
Lehman XS Trust, Series 2007-7N 2007-7N RMBS Alternative-A M6 52524GAS1 D CC
Long Beach Mortgage Loan Trust 2006-10 2006-10 RMBS Subprime M-1 54251YAF5 D CC
Luminent Mortgage Trust 2006-3 2006-3 RMBS Alternative-A I-1A-3 55027AAT7 D CC
Luminent Mortgage Trust 2007-2 2007-2 RMBS Alternative-A |-B-4 55028EAJO D CC
MASTR Adjustable Rate Mortgages Trust 2006-0A2 2006-0A2 RMBS Alternative-A M-1 b5275NAR2 D CC
MASTR Adjustable Rate Mortgages Trust 2007-1 2007-1 RMBS Alternative-A [-M1 576431BG4 D CC
MASTR Alternative Loan Trust 2003-8 2003-8 RMBS Alternative-A B-5 576434KP8 D CC
MASTR Alternative Loan Trust 2004-1 2004-1 RMBS Alternative-A B-5 576434MG6 D CC
MASTR Alternative Loan Trust 2004-10 2004-10 RMBS Alternative-A B-5 576434WS9 D CC
MASTR Alternative Loan Trust 2004-4 2004-4 RMBS Alternative-A B-5 576434RA4 D CC
MASTR Alternative Loan Trust 2005-4 2005-4 RMBS Alternative-A B-4 576434521 D CC
MASTR Asset Backed Securities Trust 2005-AB1 2005-AB1 RMBS Alternative-A M-6 57643LLN4 D CC
MASTR Asset Backed Securities Trust 2006-AB1 2006 AB1 RMBS Alternative-A M-9 57643LPG5 D CC
MASTR Asset Backed Securities Trust 2006-AM3 2006-AM3 RMBS Subprime M-5 57645EAH3 D CC
MASTR Asset Backed Securities Trust 2006-FRE1 2006-FRE1 RMBS Subprime M-2 57643LPR1 D CC
MASTR Asset Backed Securities Trust 2006-WMC1 2006-WMC1 RMBS Subprime M1 57643LRMO0 D CC
MASTR Specialized Loan Trust 2007-01 2007-01 RMBS Re-Performing ~ M-2 57645KAC0 D CC
Merrill Lynch Alternative Note Asset Trust Series 2007-0AR4 RMBS Alternative-A M-3 59025EAHY D CC
2007-0AR4

Merrill Lynch Alternative Note Asset Trust, Series 2007-0AR3 RMBS Alternative-A M-1 59024JAD8 D CC
2007-0AR3

%%r;ig Lynch First Franklin Mortgage Loan Trust, Series  2007-2 RMBS Subprime M-2 590240AG5 D CC
Merrill Lynch Mortgage Investors Trust Series 2006-FM1 RMBS Subprime M-2 59021AAF5 D CC
2006-FM1

Merrill Lynch Mortgage Investors Trust, Series 2005-A-6  2005-A6 RMBS Alternative-A B-2 59020UZP3 cC
Merrill Lynch Mortgage Investors Trust, Series 2006-HE5 RMBS Subprime M-2 59022QAG7 cC
2006-HE5

Merrill Lynch Mortgage Investors Trust, Series 2006-MLN1 RMBS Subprime M-2 59023AAG1 D CC
2006-MLN1

Morgan Stanley ABS Capital | Inc. Trust 2006-HE7 2006-HE7 RMBS Subprime M-5 61750MAL9 D CC
Morgan Stanley ABS Captial | Inc. Trust 2007-HE4 2007-HE4 RMBS Subprime M-3 61753VAH5 D CC
Morgan Stanley IXIS Real Estate Capital Trust 2006-2 2006-2 RMBS Subprime M-1 617463AE4 D CC
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Morgan Stanley Mortgage Loan Trust 2005-4 2005-4 RMBS Prime Jumbo B-3 61748HKQ3 D CC
Morgan Stanley Mortgage Loan Trust 2005-6AR 2005-6AR RMBS Alternative-A B-1 61748HNF4 D CC
Morgan Stanley Mortgage Loan Trust 2007-10XS 2007-10XS RMBS Alternative-A M-3 61751MBC7 D CC
Morgan Stanley Mortgage Loans Trust 2007-6XS 2007-6XS RMBS Alternative-A M-6 61751JAV3 D CC
MortgagelT Trust 2005-4 2005-4 RMBS Alternative-A B-3 61913PBG6 D CC
Nationstar Home Equity Loan Trust 2006-B 2006-B RMBS Subprime M9 63860FAN3 D CC
Nationstar Home Equity Loan Trust 2007-A 2007-A RMBS Subprime M-8 63860HAM1T D  CCC
New Century Home Equity Loan Trust, Series 2005-D 2005-D RMBS Subprime M-6 64352VPV7 D CC
Nomura Asset Acceptance Corporation, Alternative 2005-S3 RMBS Closed End M-1 65535VNS3 D CC
Loan Trust, Series 2005-S3 Second Lien

Nomura Asset Acceptance Corporation, Alternative 2006-AF1 RMBS Alternative-A l-A-1 65536PAM2 D CC
Loan Trust, Series 2006-AF1

Nomura Asset Acceptance Corporation, Alternative 2006-AF2 RMBS Alternative-A ll-A-1 65536XAB9 D CC
Loan Trust, Series 2006-AF2

Nomura Home Equity Loan, Inc., Home Equity Loan 2006-FM1 RMBS Subprime M-4 65536HCB2 D CC
Trust, Series 2006-FM1

NovaStar Mortgage Funding Trust Series 2006-3 2006-3 RMBS Subprime M-3 66988WAH3 D CC
NovaStar Mortgage Funding Trust Series 2006-4 2006-4 RMBS Subprime M-4 66988XAH7 D CC
NovaStar Mortgage Funding Trust, Series 2005-4 2005-4 RMBS Subprime M-7 66987WDL8 D CC
NovaStar Mortgage Funding Trust, Series 2006-MTA1 2006-MTA1 RMBS Alternative-A M-1 66988UAF7 D CCC
NovaStar Mortgage Funding Trust, Series 2007-2 2007-2 RMBS Subprime M-10 66989EAQS8 D CC
Opteum Mortgage Acceptance Corporation 2005-3 RMBS Alternative-A M-9 68383NBX0 D CC
Option One Mortgage Loan Trust 2005-4 2005-4 RMBS Subprime M-8 68389FJQ8 D CC
Option One Mortgage Loan Trust 2007-2 2007-2 RMBS Subprime M-3 68401TAH1 D CC
Ownit Mortgage Loan Trust 2006-4 2006-4 RMBS Subprime M-3 691210AH4 D CC
Ownit Mortgage Loan Trust, Series 2006-2 2006-2 RMBS Subprime M-4 69121PDK6 D CC
Ownit Mortgage Loan Trust, Series 2006-3 2006-3 RMBS Subprime M-4 69121PEC3 D CC
Park Place Securities, Inc. 2004-WHQ1 RMBS Subprime M-8 70069FBY2 D CC
Park Place Securities, Inc. 2004-MHQ1 RMBS Subprime M-7 70069FDBO D CCC
PHH Alternative Mortgage Trust, Series 2007-1 2007-1 RMBS Alternative-A I-B-2 69337BAQ7 D CC
PHH Alternative Mortgage Trust, Series 2007-3 2007-3 RMBS Alternative-A M-4 69337MAH3 D CC
Popular ABS Mortgage Pass-Through Trust 2005-5 2005-5 RMBS Subprime MV-5 73316PGZ7 D CC
Popular ABS Mortgage Pass-Through Trust 2007-A 2007-A RMBS Subprime B-1 73316NAM7 D CC
Prime Mortgage Trust 2007-3 2007-3 RMBS Prime Jumbo I-B-2 74162WAD0 D CC
RALI Series 2003-QS21 Trust 2003-0S21 RMBS Alternative-A B-1 76110HLX5 D CC
RALI Series 2003-QS8 Trust 2003-QS8 RMBS Alternative-A B-1 76110HBG3 D CC
RALI Series 2004-QS5 Trust 2004-QS5 RMBS Alternative-A B-1 76110HSNO D CC
RALI Series 2005-QA12 Trust 2005-0A12 RMBS Alternative-A CB-I 761118MY1 D CC
RALI Series 2005-QA12 Trust 2005-QA12 RMBS Alternative-A NB-II 761118MZ8 D CC
RALI Series 2005-QA12 Trust 2005-0A12 RMBS Alternative-A CB-Ill 761118NA2 D CC
RALI Series 2005-QA12 Trust 2005-0A12 RMBS Alternative-A NB-IV  761118NB0 D CC
RALI Series 2005-QA12 Trust 2005-QA12 RMBS Alternative-A NB-V 761118NC8 D CC
RALI Series 2005-Q01 Trust 2005-001 RMBS Alternative-A M-3 761118EZ7 D CC
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

RALI Series 2005-Q05 Trust 2005-Q05 RMBS Alternative-A A-3 761118QP6 D CC
RALI Series 2006-QA11 Trust 2006-0QA11 RMBS Alternative-A A-1 74922XAA5 - D CC
RALI Series 2006-QA2 Trust 2006-QA2 RMBS Alternative-A [1-A-1 761118TR9 D CC
RALI Series 2006-QA7 Trust 2006-QA7 RMBS Alternative-A [1-A-1 751152AB5 D CC
RALI Series 2006-QH1 Trust 2006-QH1 RMBS Alternative-A M-1 75115GAD0 D CC
RALI Series 2006-Q08 Trust 2006-Q08 RMBS Alternative-A I-A1B 75115FAB6 D CC
RALI Series 2006-Q08 Trust 2006-Q08 RMBS Alternative-A I-A3B 75115FAEQ D CC
RALI Series 2006-Q08 Trust 2006-Q08 RMBS Alternative-A |-A4B 75115FAR1 D CC
RALI Series 2006-Q08 Trust 2006-Q08 RMBS Alternative-A [I-A 75115FAT7 D CC
RALI Series 2006-QS14 Trust 2006-QS14 RMBS Alternative-A A-1 74922GAA2 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-3 74922GAC8 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-4 74922GAD6 D CC
RALI Series 2006-QS14 Trust 2006-Q514 RMBS Alternative-A A-5 74922GAE4 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-8 74922GAH7 D CC
RALI Series 2006-QS14 Trust 2006-QS14 RMBS Alternative-A A-10 74922GAK0 D CC
RALI Series 2006-QS14 Trust 2006-Q514 RMBS Alternative-A A-13 74922GAN4 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-14 74922GAP9 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-15 74922GAQ7 D CC
RALI Series 2006-QS14 Trust 2006-QS14 RMBS Alternative-A A-16 74922GAR5 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-18 74922GAT1 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-19 74922GAU8 D CC
RALI Series 2006-QS14 Trust 2006-Q514 RMBS Alternative-A A-20 74922GAV6 D CC
RALI Series 2006-QS14 Trust 2006-QS14 RMBS Alternative-A A-21 74922GAwW4 - D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-24 74922GAZ7 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-26 74922GBB9 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-27 74922GBC7 D CC
RALI Series 2006-QS14 Trust 2006-0S14 RMBS Alternative-A A-30 74922GBF0 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-1 74922LAA1 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-5 74922LAE3 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-6 74922LAF0 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-7 749221 AG8 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-8 749221 AHB D CC
RALI Series 2006-QS16 Trust 2006-0S16 RMBS Alternative-A A-9 749221AJ2 D CC
RALI Series 2006-QS16 Trust 2006-QS16 RMBS Alternative-A A-10 74922LAK9 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-1 75114TAA9 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-3 75114TACH D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-4 75114TAD3 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-5 75114TAE1 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-6 75114TAF8 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-7 75114TAG6 D CC
RALI Series 2006-QS5 Trust 2006-QS5 RMBS Alternative-A A-9 75114TAJO D CC
RALI Series 2007-QHB Trust 2007-QH6 RMBS Alternative-A M-1 74922AAD9 D CC
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Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A -A-1 74923WAA6 D CC
RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A [-A-3 74923WAC2 D CC
RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A I-A-5 74923WAEB D CC
RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A I-A-7 74923WAG3 D CC
RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A I-A-9 74923WAJ7 D CC
RALI Series 2007-QS7 Trust 2007-QS7 RMBS Alternative-A I-A-2 74923WAL2 D CC
RAMP Series 2004-RS12 Trust 2004-RS12 RMBS Qutside the M-I-4 76112BFY1 D CC
Guidelines
RAMP Series 2005-RZ3 Trust 2005-RZ3 ET'\\A/BS First-Lien High ~ M-7 76112BA83 D CC
RAMP Series 2006-RS2 Trust 2006-RS2 RMBS Outside the M-3 76112B2G4 D CC
Guidelines
RASC Series 2004-KS7 Trust 2004-KS7 RMBS Subprime A-l-4 76110WA89 D CC
RASC Series 2004-KS7 Trust 2004-KS7 RMBS Subprime A-I-5 76110WA97 D CC
RASC Series 2004-KS7 Trust 2004-KS7 RMBS Subprime A-1-6 76110WB21 D CC
RASC Series 2005-KS11 Trust 2005-KS11 RMBS Subprime M-6 76110W7J9 D CC
RASC Series 2007-KS2 Trust 2007-KS2 RMBS Subprime M-4 74924WAJ6 D CC
RASC Series 2007-KS3 Trust 2007-KS3 RMBS Subprime M-5 74924YAK9 D CC
RBSGC Mortgage Loan Trust 2007-A 2007-A RMBS Alternative-A B-1 74927WAM6 D CC
Renaissance Home Equity Loan Trust 2006-2 2006-2 RMBS Subprime M-7 759676AR0 D CC
Renaissance Home Equity Loan Trust 2007-2 2007-2 RMBS Subprime M-8 759700AS9 D CC
Reperforming Loan REMIC Trust 2002-R3 T-051 RMBS Re-Performing ~ B-4 12669UAX8 D CCC
Residential Asset Securitization Trust 2004-A10 2004-J RMBS Alternative-A B-4 45660LCE7 D CC
Residential Asset Securitization Trust 2005-A11CB 2005-K RMBS Alternative-A B-3 45660LB73 D CC
Residential Asset Securitization Trust 2005-A8CB 2005-H RMBS Alternative-A B-3 45660LTH2 D CC
Residential Asset Securitization Trust 2006-A1 2006-A1 RMBS Alternative-A [1-B-1 45660L7E3 D CC
Residential Asset Securitization Trust 2007-A1 2007-A RMBS Alternative-A B-1 761136AP5 D CC
Residential Asset Securitization Trust 2007-A3 2007-A3 RMBS Alternative-A 1-A-1 76113WAAT D CC
Residential Asset Securitization Trust 2007-A3 2007-A3 RMBS Alternative-A 1-A-2 76113WAB9 D CC
Residential Asset Securitization Trust 2007-A3 2007-A3 RMBS Alternative-A 1-A-3 76113WAC7 D CC
Residential Asset Securitization Trust 2007-A3 2007-A3 RMBS Alternative-A 1-A-4 76113WAD5 D CC
Residential Asset Securitization Trust 2007-A3 2007-A3 RMBS Alternative-A 2-A-1 76113WAE3 D CC
RFMSI Series 2005-SA4 Trust 2005-SA4 RMBS Prime Jumbo [I-M-2 76111XYS6 D CC
RFMSI Series 2007-SA1 Trust 2007-SA1 RMBS Prime Jumbo -A-1 74958WAA4 D CC
RFMSI Series 2007-SA1 Trust 2007-SA1 RMBS Prime Jumbo I-A-1 74958WAB2 D CC
RFMSI Series 2007-SA1 Trust 2007-SA1 RMBS Prime Jumbo [I-A-3 74958WAD8 D CC
RFMSI Series 2007-SA1 Trust 2007-SA1 RMBS Prime Jumbo l-A 74958WAF3 D CC
RFMSI Series 2007-SA1 Trust 2007-SA1 RMBS Prime Jumbo IV-A 74958WAGT D CC
RFMSI Series 2007-SA4 Trust 2007-SA4 RMBS Prime Jumbo [I-A 74959AAR4 D CC
SACO | Trust 2005-10 2005-10 RMBS Closed End [1-M-1 785778NJ6 D CC
Second Lien
SACO | Trust 2006-2 2006-2 RMBS Closed End -A 785778PF2 D CC
Second Lien
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Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

SACO | Trust 2006-2 2006-2 RMBS Closed End [1-A 785778PG0 D CC
Second Lien

Saxon Asset Securities Trust 2007-1 2007-1 RMBS Subprime M-6 B80556BAL9 D CC

Securitized Asset Backed Receivables LLC Trust 2007-BR1 RMBS Subprime M-2 81378KAF6 D CC

2007-BR1

Security National Mortgage Loan Trust 2006-3 2006-3 RMBS Re-Performing ~ M-2 81441WAEE D CC

Sequoia Mortgage Trust 2007-3 2007-3 RMBS Prime Jumbo 1-B4 81744MAJT D CC

Sequoia Mortgage Trust 2007-4 2007-4 RMBS Prime Jumbo B-3 81744JAQ2 D CC

SG Mortgage Securities Trust 2007-NC1 2007-NC1 RMBS Subprime M-4 78420RAF5 D CC

Soundview Home Loan Trust 2005-1 2005-1 RMBS Subprime M-8 83611MCU0 D CC

Soundview Home Loan Trust 2006-EQ1 2006-EQ1 RMBS Subprime M-5 83612JAJ3 D CC

Soundview Home Loan Trust 2006-0PT3 2006-0PT3 RMBS Subprime M-5 83611MPP7 D CC

Specialty Underwriting and Residential Finance Trust 2007-AB1 RMBS Subprime M-2 84752CAG2 D CC

Series 2007-AB1

Specialty Underwriting and Residential Finance Trust, 2006-AB1 RMBS Subprime M-4 84751PLAS D CC

Series 2006-AB1

Structured Adjustable Rate Mortgage Loan Trust 2007-6  2007-6 RMBS Alternative-A 1-A2 86364CAB8 D CC

Structured Adjustable Rate Mortgage Loan Trust 2007-6  2007-6 RMBS Alternative-A 2-A3 86364CAE2 D CC

Structured Adjustable Rate Mortgage Loan Trust Series 200512 RMBS Prime Jumbo B-3 863579TC2 D CC

2005-12

Structured Adjustable Rate Mortgage Loan Trust Series 200517 RMBS Prime Jumbo B4-Il 863579WG9 D CC

2005-17

Structured Adjustable Rate Mortgage Loan Trust Series  2005-20 RMBS Prime Jumbo B2-l1 8635797X9 D CC

2005-20

Structured Adjustable Rate Mortgage Loan Trust Series  2007-7 RMBS Alternative-A M-1 86364DAW0 D CC

2007-7

Structured Adjustable Rate Mortgage Loan Trust Series  2007-8 RMBS Alternative-A 1-Ad 86362NAD2 D CC

2007-8

Structured Adjustable Rate Mortgage Loan Trust, Series  2004-18 RMBS Prime Jumbo B4 863579GL6 D CC

2004-18

Structured Adjustable Rate Mortgage Loan Trust, Series  2004-4 RMBS Prime Jumbo B4 86359BPJ4 D CC

2004-4

Structured Adjustable Rate Mortgage Loan Trust, Series  2005-1 RMBS Prime Jumbo B7 863579LU0 D CC

2005-1

Structured Adjustable Rate Mortgage Loan Trust, Series  2005-11 RMBS Prime Jumbo B2 863579RX8 D CC

2005-11

Structured Adjustable Rate Mortgage Loan Trust, Series  2005-4 RMBS Alternative-A B2-I 863579NE4 D CC

2005-4

Structured Adjustable Rate Mortgage Loan Trust, Series  2005-9 RMBS Alternative-A B6 863579RF7 D CC

2005-9

Structured Adjustable Rate Mortgage Loan Trust, Series  2006-3 RMBS Alternative-A 2-A2 863579X94 D CC

2006-3

Structured Adjustable Rate Mortgage Loan Trust, Series  2006-9 RMBS Alternative-A 1-A2 86361PAB2 D CC

2006-9

Structured Adjustable Rate Mortgage Loan Trust, Series  2006-9 RMBS Alternative-A B2-11 86361PAUO D CC

2006-9

Structured Adjustable Rate Mortgage Loan Trust, Series  2006-9 RMBS Alternative-A B3-Il 86361PAV8 D CC

2006-9
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Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Structured Adjustable Rate Mortgage Loan Trust, Series  2007-5 RMBS Alternative-A B1-lI B86363XAT4 D CC

2007-5

Structured Asset Investment Loan Trust 2005-11 2005-11 RMBS Subprime M1 86358EZU3 D CC

Structured Asset Mortgage Investments Il Trust 2005 2005-AR6 RMBS Alternative-A M-3 86359LNM7 D CC

ARB

Structured Asset Mortgage Investments Il Trust 2005-AR7 RMBS Alternative-A B-1 86359LRG6 D CC

2005-AR7

Structured Asset Mortgage Investments Il Trust 2006-AR1 RMBS Alternative-A B-3 86359LTP4 D CC

2006-AR1

Structured Asset Mortgage Investments Il Trust 2007-AR1 RMBS Alternative-A I-B-3 86362XAG3 D CC

2007-AR1

Structured Asset Mortgage Investments Il Trust 2007-AR4 RMBS Alternative-A B-6 86364MAQ3 D CC

2007-AR4

Structured Asset Mortgage Investments Il Trust 2007-AR6 RMBS Alternative-A B-6 86364RAK5 D CC

2007-AR6

Structured Asset Mortgage Investments Il Trust 2007-AR7 RMBS Alternative-A B-4 86364KAR5 D CC

2007-AR7

Structured Asset Securities Corp. 2004-13 RMBS Prime Jumbo B4 86359BVU2 cC

Structured Asset Securities Corporation Mortgage Loan  2006-GEL3 RMBS Outside the M3 86360XAF7 cC

Trust 2006-GEL3 Guidelines

Structured Asset Securities Corporation Mortgage Loan  2006-0W1 RMBS Subprime A-6M 863576ES9 D CC

Trust 2006-0W1

Structured Asset Securities Corporation Mortgage Loan  2007-BNC1 RMBS Subprime M5 86364XAJ5 D CC

Trust 2007-BNC1

Structured Asset Securities Corporation Mortgage Loan  2007-GEL2 RMBS Re-Performing M6 86363MAJ0 D CC

Trust 2007-GEL2

Structured Asset Securities Corporation Mortgage Loan  2007-0SlI RMBS Subprime M4 863619AJ1 D CC

Trust 2007-0SI

Structured Asset Securities Corporation Trust 2005-1 2005-1 RMBS Prime Jumbo B5 86359B2P5 D CC

Structured Asset Securities Corporation Trust 2005-14  2005-14 RMBS Prime Jumbo B4 86359DKJ5 D CC

Structured Asset Securities Corporation Trust 2005-6 2005-6 RMBS Prime Jumbo B5 86359DBCO D CC

Terwin Mortgage Trust 2005-11 2005-11 RMBS Closed End I-M-1b  881561YE8 D CC
Second Lien

Wachovia Mortgage Loan Trust, LLC Series 2005-B 2005-B RMBS Prime Jumbo B-3 92977YCC3 D CC

Trust

Wachovia Mortgage Loan Trust, Series 2006-ALT1 2006-ALT1 RMBS Alternative-A M-1 92978GAD1 D CC

WaMu Mortgage Pass-Through Ceritifcates Series 2006-AR3 RMBS Alternative-A B-9 92925CDP4 D CC

2006-AR3 Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR2 RMBS Prime Jumbo B-4 92922FPB8 D CC

2004-AR2 Trust

WaMu Mortgage Pass-Through Certificates Series 2004-CB4 RMBS Prime Jumbo B-4 92922FA99 D CC

2004-CB4 Trust

WaMu Mortgage Pass-Through Certificates Series 2005-AR15 RMBS Alternative-A B-9 92922F6N3 D CC

2005-AR15 Trust

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 RMBS Prime Jumbo B-3 92922F8X9 D CC

2005-AR18 Trust

WaMu Mortgage Pass-Through Certificates Series 2005-AR3 RMBS Prime Jumbo B-5 939336288 D CC

2005-AR3 Trust

WaMu Mortgage Pass-Through Certificates Series 2005-AR8 RMBS Alternative-A B-10 92922FT99 D CC

2005-AR8 Trust
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

WaMu Mortgage Pass-Through Certificates Series 2006-AR5 RMBS Alternative-A B-4 93362YALG cC
2006-AR5 Trust

WaMu Mortgage Pass-Through Certificates Series 2007-HY1 RMBS Prime Jumbo L-B-1 92925VAR1 cC
2007-HY1 Trust

WaMu Mortgage Pass-Through Certificates Series 2007-HY1 RMBS Prime Jumbo 3-B-4 92925VBE9 cC
2007-HY1 Trust

WaMu Mortgage Pass-Through Certificates Series 2007-HY2 RMBS Prime Jumbo L-B-2 92926UAJ0 cC
2007-HY2 Trust

\WaMu Mortgage Pass-Through Certificates Series 2007-HY6 RMBS Alternative-A 3-B-2 92927XAT1 cC
2007-HY6 Trust

WaMu Mortgage Pass-Through Certificates Series 2007-0A5 RMBS Alternative-A B-3 93364BAK6 cC
2007-0A5 Trust

WaMu Mortgage Pass-Through Certificates, Series 2006-AR12 RMBS Prime Jumbo L-B-2 93363NAT2 cC
2006-AR12 Trust

WaMu Mortgage Pass-Through Certificates, Series 2006-AR16 RMBS Prime Jumbo L-B-2 92925GAM5 cC
2006-AR16 Trust

WaMu Mortgage Pass-Through Certificates, Series 2006-AR8 RMBS Prime Jumbo L-B-3 93362FAT0 cC
2006-AR8 Trust

Washington Mutual Asset-Backed Certificates WMABS ~ 2006-HE2 RMBS Subprime M-2 93934JAF1 cC
Series 2006-HE2 Trust

Washington Mutual Mortgage Pass Through 2005-5 RMBS Alternative-A B-3 93934FAT9 cC
Certificates WMALT Series 2005-5 Trust

Washington Mutual Mortgage Pass-Through 2006-9 RMBS Alternative-A M-1 93935WAKO cC
Certificates WMALT 2006-9 Trust

Washington Mutual Mortgage Pass-Through 2005-3 RMBS Alternative-A B-3 939336502 cC
Certificates WMALT Series 2005-3 Trust

Washington Mutual Mortgage Pass-Through 2006-4 RMBS Alternative-A L-B-1 939344AG2 cC
Certificates WMALT Series 2006-4 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-7 93935BAJ9 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-2 93935BAC4 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-3 93935BAD2 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-4A 93935BAE0 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-4B 93935BAF7 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A5 93935BAGS CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-5 RMBS Alternative-A 3-A-6 93935BAH3 CCC
certificates WMALT Series 2006-5 Trust

Washington Mutual Mortgage Pass-Through 2006-AR10 RMBS Alternative-A M-1 93935YAF7 cC
Certificates WMALT Series 2006-AR10

Washington Mutual Mortgage Pass-Through 2006-AR6 RMBS Alternative-A CA-1C  93935FAE1 cC
Certificates WMALT Series 2006-AR6 Trust

Washington Mutual Mortgage Pass-Through 2006-AR9 RMBS Alternative-A CA-1C  939346AD4 cC
Certificates WMALT Series 2006-AR9 Trust

Washington Mutual Mortgage Pass-Through WMALT RMBS Alternative-A A-1 93936AAA9 cC
Certificates WMALT Series 2007-HY1 Trust 2007-HY1

Washington Mutual Mortgage Pass-Through WMALT RMBS Alternative-A A-2A 93936AAB7 CCC
Certificates WMALT Series 2007-HY1 Trust 2007-HY1
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Washington Mutual Mortgage Pass-Through WMALT RMBS Alternative-A A-2B 93936AACH cC
Certificates WMALT Series 2007-HY1 Trust 2007-HY1

Washington Mutual Mortgage Pass-Through WMALT RMBS Alternative-A A-3A 93936AAD3 CCC
Certificates WMALT Series 2007-HY1 Trust 2007-HY1

Washington Mutual Mortgage Pass-Through WMALT RMBS Alternative-A A-3B 93936AAE1 cC
Certificates WMALT Series 2007-HY1 Trust 2007-HY1

Washington Mutual Mortgage Pass-Through 2006-AR5 RMBS Alternative-A 4A-1B 93935AAE2 cC
Certificates, WMALT Series 2006-AR5 Trust

Washington Mutual Mortgage Pass-Through 2006-ARb RMBS Alternative-A bA-1B 93935AAG7 cC
Certificates, WMALT Series 2006-AR5 Trust

Wells Fargo Mortgage Backed Securities 2004-R Trust ~ 2004-R RMBS Prime Jumbo B-4 94981GAA8 cC
Wells Fargo Mortgage Backed Securities 2005-9 Trust ~ 2005-9 RMBS Prime Jumbo B-5 94982WBMb5 cC
Wells Fargo Mortgage Backed Securities 2005-AR1 2005-AR1 RMBS Prime Jumbo I-B-4 949781AN8 cC
Trust

Wells Fargo Mortgage Backed Securities 2006-AR1 2006-AR1 RMBS Prime Jumbo B-3 94983JAL6 cC

Trust

Ratings Remaining On CreditWatch Negative

Table 2

Ratings Remaining On CreditWatch Negative

Transaction Series  Collateral Class CUSIP Rating

Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic lI-A-1 17313NAS4  A- Watch Neg
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic l-A-4 17313NAV7 ~ A- Watch Neg
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic lll-A-5 17313NAWS  A- Watch Neg
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic lI-A-6 17313NAX3  A- Watch Neg
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic -A-7  17313NAY1T  A- Watch Neg
Citigroup Mortgage Loan Trust 2007-9 2007-9 RMBS Re-Remic lIl-A-8 17313NAZ8 AAA  Watch Neg
Citigroup Mortgage Loan Trust 2007-9  2007-9 RMBS Re-Remic I-A-9 17313NBA2  A- Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-AR1T RMBS Prime Jumbo 1-A-1  76112BKK5  AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-ART RMBS Prime Jumbo 1-A-2  76112BKL3  AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-ART RMBS Prime Jumbo 1-A-3  76112BKY5  AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-AR1 RMBS Prime Jumbo 2-A  76112BKM1 AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-ART RMBS Prime Jumbo 3-A  76112BKN9 AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1T  2005-AR1 RMBS Prime Jumbo 4-A  76112BKP4  AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-AR1 RMBS Prime Jumbo 5-A  76112BKQ2 AAA  Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-ART RMBS Prime Jumbo M-1  76112BKS8  AA Watch Neg
GMACM Mortgage Loan Trust 2005-AR1  2005-AR1 RMBS Prime Jumbo M-2  76112BKT6 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 34-B 47232RCV1 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 30-B  47232RCM1 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 15-A 47232RBE0  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 28-B 47232RCH2 BB-  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 22-A  47232RBU4 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 38-A  47232RDC2 AAA  Watch Neg
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Table 2

U.S. RMBS Classes Affected By April 19, 2010, Rating Actions

Ratings Remaining On CreditWatch Negative (cont.)

Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 8-B 47232RAR2 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 6-B  47232RAM3 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 12-A 47232RAY7  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 10-B  47232RAV3 B+ Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 25-B  47232RCB5 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 25-A 47232RCA7  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 44-B  47232RDR9 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 33-B  47232RCT6 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 23-A 47232RBW0 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 26-A  47232RCC3  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 27-A 47232RCES  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 45-B  47232RDT5 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 32-A  47232RCQ2 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 30-A  47232RCL3  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 45-A 47232RDS7  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 29-B  47232RCK5 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 40-B  47232RDH1 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 20-A  47232RBQ3 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 38-B  47232RDD0 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 4-B 47232RAH4 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 7-B 47232RAP6 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 46-A  47232RDU2  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 8-A  47232RAQ4 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 40-A  47232RDG3  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 4-A 47232RAG6  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 20-B 47232RBR1  BBB  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 11-A 47232RAW1  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 21-B  47232RBT7 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 39-B 47232RDF5 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 36-A  47232RCY5 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 39-A  47232RDE8  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 37-A 47232RDA6  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 42-B  47232RDMO BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 17-A 47232RBJ9  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 17-B 47232RBK6 BBB  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 23-B  472372RBX8 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 18-A  47232RBL4  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 14-A  47232RBC4 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 42-A 47232RDL2  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 2-A 47232RAC5 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 13-B  47232RBB6 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 1-A 47232RAA3  AAA Watch Neg
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Ratings Remaining On CreditWatch Negative (cont.)

Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 36-B  47232RCZ2 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 32-B 47232RCRO B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 16-A  47232RBG5 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 43-B 47232RDP3  BBB ~ Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 6-A  47232RAL5  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 41-B 47232RDK4 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 11-B 47232RAX9 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 35-A  47232RCW9 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 46-B  47232RDV0 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 3-B 47232RAF8 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 1-B 477232RAB7 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 33-A 47232RCS8 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 34-A  47232RCU3  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 26-B  47232RCDT B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 35-B  47232RCX7 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 10-A  47232RAU5  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 19-B 47232RBP5  AA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 43-A 47232RDN8 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 21-A 47232RBS9  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 13-A 47232RBA8 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 29-A 47232RCJ8  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 44-A 47232RDQ1T  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 28-A  47232RCG4 AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 15-B  47232RBF7 B+ Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 24-A 47232RBY6  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 37-B 47232RDB4 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 7-A  47232RANT  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 16-B 47232RBH3  AA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 3-A 47232RAE1  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 31-A 47232RCN9  AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 2-B 47232RAD3 BBB  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 12-B  47232RAZ4 BB Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 41-A 47232RDJ7  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 19-A 47232RBNO  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 22-B  47232RBV2 B Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 9-B 477232RAT8 B+ Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 5-A  47232RAJ0  AAA Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 9-A  47232RASO AAA  Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 18-B 47232RBM2 A Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 27-B 47232RCF6  A- Watch Neg
Jefferies Resecuritization Trust 2008-R5  2008-R5  RMBS Re-Remic 5B 47232RAK7 B Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A AP3  52521RCC3 B Watch Neg
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Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A AX3 ~ 52521RCD1 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A 9-A2  52521RCF6 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  10-A2 52521RCJ8 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  10-A4 52521RCL3 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  11-A1 52521RCN9 A+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  12-A2  52521RCS8 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  12-A3 52521RCT6 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  12-A6 52521RDH1 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  12-A7 52521RDJ7 B+ Watch Neg
Lehman Mortgage Trust 2007-5 2007-5 RMBS Alternative-A  12-A8 52521RDK4 B+ Watch Neg
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