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U.S. Alt-A RMBS Classes Affected By Nov. 30,

2011, 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 Nov. 30, 2011, rating actions. For the related press release, please see
"Review Of 2002-2004 U.S. Alt-A RMBS Yields 724 Downgrades, 2 Upgrades, 1,296 Affirmations," published

Nov. 30, 2011.

Rating Actions
Table 1

Rating Actions

Rating

Transaction Series Class Collateral cusip To From

Adjustable Rate Mortgage Trust 2004-1 2004-1 C-B-1 RMBS 007036AT3 CCC (sf) BBB+
Alternative-A (sf)

Adjustable Rate Mortgage Trust 2004-1 2004-1 1-A-1X  RMBS 007036BD7 AA+ AAA
Alternative-A (sf) (sf)

Adjustable Rate Mortgage Trust 2004-2 2004-2 7-M-2  RMBS 007036CD6  CC(sf) CCC(sf)
Alternative-A

Adjustable Rate Mortgage Trust 2004-2 2004-2 C-B-1 RMBS 007036CG9 CC(sf) CCC(sf)
Alternative-A

Adjustable Rate Mortgage Trust 2004-3 2004-3 C-B-1 RMBS 007036CX2 BB (sf) AA(sf) Watch
Alternative-A Neg

Adjustable Rate Mortgage Trust 2004-3 2004-3 1-A-1 RMBS 007036CR5 AAA AAA Watch
Alternative-A (sf) (sf) Neg

Adjustable Rate Mortgage Trust 2004-3 2004-3 2-A-1 RMBS 007036CT1 AAA AAA Watch
Alternative-A (sf) (sf) Neg

Adjustable Rate Mortgage Trust 2004-3 2004-3 X RMBS 007036CV6 AAA AAA Watch
Alternative-A (sf) (sf) Neg

Adjustable Rate Mortgage Trust 2004-3 2004-3 C-M RMBS 007036CW4  AA+ AA+ Watch
Alternative-A (sf) (sf) Neg

Adjustable Rate Mortgage Trust 2004-4 2004-4 5-M-1 RMBS 007036DW3  CC(sf) CCC(sf)
Alternative-A

Adjustable Rate Mortgage Trust 2004-4 2004-4 C-B-1 RMBS 007036EAQ CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2003-15T2 2003-33 M RMBS 12669EVK9 BBB (sf) AA+
Alternative-A (sf)

Alternative Loan Trust 2003-20CB 2003-51 M RMBS 12669E4V5 CCC (sf) AA(sf)
Alternative-A

Alternative Loan Trust 2003-20CB 2003-51 B-1 RMBS 12669E4W3  CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2003-21T1 2003-55 M RMBS 12669E7Q3 CCC (sf) BBB (sf)
Alternative-A

Alternative Loan Trust 2003-21T1 2003-5b B-1 RMBS 12669E7R1 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2003-22CB 2003-59 M RMBS 12669FEK5 CCC (sf) B (sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Alternative Loan Trust 2003-22CB 2003-59 B-1 RMBS 12669FEL3 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2003-J1 2003-J11 PO RMBS 12669E2D7 AA+ AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2003-J1 2003-J11 M RMBS 12669E2E5 CC(sf)  BB-(sf)
Alternative-A

Alternative Loan Trust 2003-J1 2003-J11 B-1 RMBS 12669E2F2 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2003-J1 2003-J11 1-A-7 RMBS 12669EY83 AA+ AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2003-J1 2003-J11 1-A-9 RMBS 12669E725 AA+ AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2003-J3 2003-J14 M RMBS 12669FFH1 B-(sf)  AA(sf)
Alternative-A

Alternative Loan Trust 2003-J3 2003-J14 B-1 RMBS 12669FFJ7 CC(sf) B-{(sf)
Alternative-A

Alternative Loan Trust 2004-10CB 2004-10CB A RMBS 12667FJCO CCC (sf) B+(sf)
Alternative-A

Alternative Loan Trust 2004-10CB 2004-10CB M RMBS 12667FJEG CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-12CB 2004-12CB M RMBS 12667FJUO CCC (sf) B-(sf)
Alternative-A

Alternative Loan Trust 2004-12CB 2004-12CB B-1 RMBS 12667FJV8 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2004-13CB 2004-13CB A1 RMBS 12667FKG9 AA+ AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2004-13CB 2004-13CB  A-2 RMBS 12667FKH7 AA(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-13CB 2004-13CB A3 RMBS 12667FKJ3 AA(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-13CB 2004-13CB A-4 RMBS 12667FKK0 AA(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-13CB 2004-13CB PO RMBS 12667FKL8 AA (sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-13CB 2004-13CB M RMBS 12667FKN4 CCC (sf) B-(sf)
Alternative-A

Alternative Loan Trust 2004-13CB 2004-13CB B-1 RMBS 12667FKP9 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-15 2004-15 1-A-1 RMBS 12667FPV1 B-(sf)  BBB-
Alternative-A (sf)

Alternative Loan Trust 2004-16CB 2004-16CB M RMBS 12667FMJ1 CCC (sf) AA(sf)
Alternative-A

Alternative Loan Trust 2004-16CB 2004-16CB  B-1 RMBS 12667FMK8  CC(sf)  A(sf)
Alternative-A

Alternative Loan Trust 2004-16CB 2004-16CB  B-2 RMBS 12667FML6 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2004-17CB 2004-17CB  1-A-1 RMBS 12667FNW1  CCC (sf) B+ (sf)
Alternative-A

Alternative Loan Trust 2004-17CB 2004-17CB  2-A-1 RMBS 12667FNX9 CCC (sf) B+(sf)
Alternative-A

Alternative Loan Trust 2004-17CB 2004-17CB  3-A-1 RMBS 12667FNY7 CCC (sf) BBB+
Alternative-A (sf)
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

Alternative Loan Trust 2004-17CB 2004-17CB A-M RMBS 12667FNZ4 CC(sf)  B+(sf)
Alternative-A

Alternative Loan Trust 2004-17CB 2004-17CB M RMBS 12667FPB5 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-18CB 2004-18CB M RMBS 12667FQX6 B-(sf)  AA(sf)
Alternative-A

Alternative Loan Trust 2004-18CB 2004-18CB  B-1 RMBS 12667FQY4 CC(sf) B-(sf)
Alternative-A

Alternative Loan Trust 2004-18CB 2004-18CB  B-2 RMBS 12667FQZ1 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-1T1 2004-1T1 M RMBS 12667FBY0 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-1T1 2004-1T1 B-1 RMBS 12667FBZ7 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-20T1 2004-20T1 M RMBS 12667FPL3 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-22CB 2004-22CB  1-A-1 RMBS 12667FRY3 A+ (sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-22CB 2004-22CB  2-A-1 RMBS 12667FRZ0 BBB+ AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2004-22CB 2004-22CB PO RMBS 12667FSA4 BBB+  AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2004-22CB 2004-22CB M RMBS 12667FSCO CC(sf) BB(sf)
Alternative-A

Alternative Loan Trust 2004-22CB 2004-22CB B-1 RMBS 12667FSD8 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-24CB 2004-24CB  1-A-1 RMBS 12667FVN2 BB- (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-24CB 2004-24CB  2-A-1 RMBS 12667FVP7 BB+ (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-24CB 2004-24CB PO RMBS 12667FVQ5 BB- (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-24CB 2004-24CB M RMBS 12667FVS1 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-25CB 2004-25CB A1 RMBS 12667FWJ0  CCC (sf) AA+
Alternative-A (sf)

Alternative Loan Trust 2004-25CB 2004-25CB PO RMBS 12667FWK7  CCC (sf) AA+
Alternative-A (sf)

Alternative Loan Trust 2004-25CB 2004-25CB M RMBS 12667FWM3  CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-26T1 2004-26T1 A1 RMBS 12667FVZ5 B-(sf)  AA+
Alternative-A (sf)

Alternative Loan Trust 2004-26T1 2004-26T1 PO RMBS 12667FWA9  B-(sf)  AA+
Alternative-A (sf)

Alternative Loan Trust 2004-26T1 2004-26T1 M RMBS 12667FWC5  CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-26T1 2004-26T1 B-1 RMBS 12667FWD3  CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB A1 RMBS 12667FWU5  B-(sf)  A(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB A-2 RMBS 12667FWV3  B-(sf)  A+(sf)

Alternative-A
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

Alternative Loan Trust 2004-27CB 2004-27CB A3 RMBS 12667FWW1  B-(sf)  A(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB A4 RMBS 12667FWX9  B-(sf)  Af(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB  A-6 RMBS 12667FWZ4  B-(sf)  A(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB PO RMBS 12667FXA8 B-(sf)  A(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB M RMBS 12667FXC4 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-27CB 2004-27CB B-1 RMBS 12667FXD2 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2004-28CB 2004-28CB  1-A-1 RMBS 12667FYE9 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  1-A-2 RMBS 12667FYF6 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  1-A-3 RMBS 12667FYG4 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-2 RMBS 12667FYJ8 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-3 RMBS 12667FYK5 B-(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-4 RMBS 12667FYL3 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-5 RMBS 12667FYM1 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-6 RMBS 12667FYN9 NR AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-7 RMBS 12667FYP4 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-8 RMBS 12667FYQ2 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  2-A-9 RMBS 12667FYRO B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  3-A-1 RMBS 12667FYS8 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  4-A-1 RMBS 12667FYT6 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  5-A-1 RMBS 12667FYU3 B+(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  B-A-1 RMBS 12667FYV1 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB  7-A-1 RMBS 12667FYW9 B+ (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB PO RMBS 12667FYX7 B-(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-28CB 2004-28CB M RMBS 12667FYZ2 CC(sf)  B-{(sf)
Alternative-A

Alternative Loan Trust 2004-28CB 2004-28CB  B-1 RMBS 12667FZAB CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-29CB 2004-29CB A1 RMBS 12667FZF5 CCC (sf) AAA
Alternative-A (sf)
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1
Rating Actions (cont.)
Alternative Loan Trust 2004-29CB 2004-29CB A-2 RMBS 12667FZG3 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB  A-3 RMBS 12667FZH1 BBB- AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-29CB 2004-29CB A4 RMBS 12667F2J7 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB  A-5 RMBS 12667FZK4 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB A7 RMBS 12667FZM0  CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB  A-8 RMBS 12667FZN8 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB A9 RMBS 12667FZP3 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB  A-10 RMBS 12667FZQ1 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB  A-11 RMBS 12667FZR9 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB PO RMBS 12667FZS7 CCC (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-29CB 2004-29CB M RMBS 12667FZU2 CC(sf)  CCC (sf)
Alternative-A
Alternative Loan Trust 2004-29CB 2004-29CB  B-1 RMBS 12667FZV0 CC(sf)  CCC(sf)
Alternative-A
Alternative Loan Trust 2004-2CB 2004-2CB M RMBS 12667FAZ8 CCC (sf) AA(sf)
Alternative-A
Alternative Loan Trust 2004-2CB 2004-2CB B-1 RMBS 12667FBA2 CC(sf) BBB+
Alternative-A (sf)
Alternative Loan Trust 2004-2CB 2004-2CB B-2 RMBS 12667FBBO CC(sf)  CCC (sf)
Alternative-A
Alternative Loan Trust 2004-30CB 2004-30CB  1-A-3 RMBS 12667FF91 BB+ (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB  1-A-6 RMBS 12667FG41 A+ (sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB  1-A-7 RMBS 12667FG58 B-(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB  1-A-8 RMBS 12667FG66 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB  1-A-9 RMBS 12667FG74 B-(sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-10  RMBS 12667FG82 B-(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-11  RMBS 12667FGI0 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-12  RMBS 12667FH24 B-(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-13  RMBS 12667FH32 B-(sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-14  RMBS 12667FH40 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-15  RMBS 12667FH57 B-(sf)  AAA
Alternative-A (sf)
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

Alternative Loan Trust 2004-30CB 2004-30CB  1-A-16 RMBS 12667FHB5 B-(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB 1-A-18  RMBS 12667FH81 B-(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB  2-A-1 RMBS 12667FJ22 B-(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB  2-A-2 RMBS 12667FJ30 NR AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB  2-A-3 RMBS 12667FJ48 B-(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB  2-A-4 RMBS 12667FJ55 B-(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB  3-A-1 RMBS 12667FJ63 B-(sf)  AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB PO RMBS 12667FJ71 B-(sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-30CB 2004-30CB M RMBS 12667FJ97 CC(sf) B-(sf)
Alternative-A

Alternative Loan Trust 2004-30CB 2004-30CB  B-1 RMBS 12667FK20 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB 1-A-1 RMBS 12667FP25 CCC (sf) BB (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB  2-A-1 RMBS 12667FP33 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB  2-A-2 RMBS 12667FP41 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB  2-A-4 RMBS 12667FP66 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB 2-A-5 RMBS 12667FP74 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-32CB 2004-32CB PO RMBS 12667FP82 CCC (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-32CB 2004-32CB M RMBS 12667FQ24 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-34T1 2004-34T1 A4 RMBS 12667FN84 CCC (sf) BB (sf)
Alternative-A

Alternative Loan Trust 2004-36CB 2004-36CB  1-A-1 RMBS 12667FR23 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB  2-A-1 RMBS 12667FR31 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB  2-A-2 RMBS 12667FR49 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB  2-A-3 RMBS 12667FR56 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB  2-A-4 RMBS 12667FR64 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB PO RMBS 12667FR72 CCC (sf) BBB+
Alternative-A (sf)

Alternative Loan Trust 2004-36CB 2004-36CB M RMBS 12667FR98 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-3T1 2004-3T1 M RMBS 12667FDT9 CCC (sf) B-(sf)

Alternative-A
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1
Rating Actions (cont.)
Alternative Loan Trust 2004-3T1 2004-3T1 B-1 RMBS 12667FDUB CC(sf)  CCC(sf)
Alternative-A
Alternative Loan Trust 2004-4CB 2004-4CB M RMBS 12667FCQ6 CCC (sf) BBB-
Alternative-A (sf)
Alternative Loan Trust 2004-4CB 2004-4CB B-1 RMBS 12667FCR4 CC(sf)  CCC (sf)
Alternative-A
Alternative Loan Trust 2004-5CB 2004-5CB 1-A-1 RMBS 12667FDB8 BBB+  AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-5CB 2004-5CB 2-A-1 RMBS 12667FDC6 AA+ AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-5CB 2004-5CB 3-A-1 RMBS 12667FDD4 AA- (sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-5CB 2004-5CB PO RMBS 12667FDE2 AA- (sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A1 RMBS 12667FHJ7 AA+ AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-2 RMBS 12667FHK4 AA+ AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-3 RMBS 12667FHL2 AA+ AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-4 RMBS 12667FHMO  AA(sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-5 RMBS 12667FHNS AA(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-11 RMBS 12667FHU2 AA(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-12 RMBS 12667FHVO AA(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 A-13 RMBS 12667FHW8  AA(sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 PO RMBS 12667FHX6 AA(sf)  AAA
Alternative-A (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 M RMBS 12667FHZ1 CC(sf)  CCC (sf)
Alternative-A
Alternative Loan Trust 2004-J1 2004-J1 M RMBS 12667FBJ3 B (sf) AA (sf)
Alternative-A
Alternative Loan Trust 2004-J1 2004-J1 B-1 RMBS 12667FBKO CC(sf) CCC(sf)
Alternative-A
Alternative Loan Trust 2004-J10 2004-J10 1-A-1 RMBS 12667FUU7 BB+ (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-J10 2004-J10 1-A-2 RMBS 12667FUV5 NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-J10 2004-J10 1-A-3 RMBS 12667FUW3 BB+ (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-J10 2004-J10 1-A-6 RMBS 12667FUZ6 BB+ (sf) AAA
Alternative-A (sf)
Alternative Loan Trust 2004-J10 2004-J10 X-A RMBS 12667FVAQ NR AAA
Alternative-A (sf)
Alternative Loan Trust 2004-J10 2004-J10 2-CB-1 RMBS 12667FVB8 BBB- AAA
Alternative-A (sf) (sf)
Alternative Loan Trust 2004-J10 2004-J10 X-B RMBS 12667FVC6 NR AAA
Alternative-A (sf)
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

Alternative Loan Trust 2004-J10 2004-J10 3-A-1 RMBS 12667FVD4 BBB- AAA
Alternative-A (sf) (sf)

Alternative Loan Trust 2004-J10 2004-J10 X-C RMBS 12667FVE2 NR AAA
Alternative-A (sf)

Alternative Loan Trust 2004-J10 2004-J10 4-CB-1 RMBS 12667FVF9 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-J10 2004-J10 5-CB-1 RMBS 12667FVG7 BB+ (sf) AAA Watch
Alternative-A (sf) Neg

Alternative Loan Trust 2004-J10 2004-J10 PO RMBS 12667FVH5 BB (sf) AAA
Alternative-A (sf)

Alternative Loan Trust 2004-J10 2004-J10 M RMBS 12667FVK8 CC(sf)  CCC(sf)
Alternative-A

Alternative Loan Trust 2004-J12 2004-J12 A1 RMBS 12667FE35 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-J12 2004-J12 A-3 RMBS 12667FE50 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-J12 2004-J12 A-4 RMBS 12667FEB8 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-J12 2004-J12 M RMBS 12667FE84 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-J12 2004-J12 PO RMBS 12667FF34 CCC (sf) BB+ (sf)
Alternative-A

Alternative Loan Trust 2004-J13 2004-J13 M-2 RMBS 12667FD44 CCC (sf) B-(sf)
Alternative-A

Alternative Loan Trust 2004-J2 2004-J2 M RMBS 12667FEZ4 BB- (sf) AA(sf)
Alternative-A

Alternative Loan Trust 2004-J2 2004-J2 B-1 RMBS 12667FFA8 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-J2 2004-J2 B-2 RMBS 12667FFB6 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-J3 2004-J3 M RMBS 12667FHF5 B-(sf)  BB-(sf)
Alternative-A

Alternative Loan Trust 2004-J3 2004-J3 B-1 RMBS 12667FHG3 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-J6 2004-J6 M RMBS 12667FRN7 B-(sf)  AA(sf)
Alternative-A

Alternative Loan Trust 2004-J6 2004-J6 B-1 RMBS 12667FRP2 CC(sf) CCC(sf)
Alternative-A

Alternative Loan Trust 2004-J6 2004-J6 B-2 RMBS 12667FRQ0 CC(sf)  CCC (sf)
Alternative-A

Alternative Loan Trust 2004-J8 2004-J8 M RMBS 12667FSR7 CC(sf)  CCC (sf)
Alternative-A

American Home Mortgage Investment Trust 2004-2 2004-2 M-1 RMBS 02660TBF9 CCC (sf) A(sf)
Alternative-A

American Home Mortgage Investment Trust 2004-3 2004-3 M-H1 RMBS 02660TBV4 CC(sf) B-{(sf)
Alternative-A

American Home Mortgage Investment Trust 2004-3 2004-3 M-F1 RMBS 02660TBY8 CC(sf) BB+ (sf)
Alternative-A

Banc of America Funding 2004-C Trust 2004-C 3-A-1 RMBS 05946XLZ4 BB (sf) AAA
Alternative-A (sf)

Banc of America Funding 2004-C Trust 2004-C 4-A-3 RMBS 05946XMC4  BB-(sf) BB (sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Banc of America Funding 2004-C Trust 2004-C 1-B-3 RMBS 05946XMF7  BB-(sf) BBB(sf)
Alternative-A

Banc of America Funding 2004-C Trust 2004-C CB-1 RMBS 05946XMG5  CC (sf)  CCC (sf)
Alternative-A

Banc of America Funding 2004-C Trust 2004-C 4-M-1 RMBS 05946XMK6  CC(sf)  CCC(sf)
Alternative-A

Banc of America Funding 2004-C Trust 2004-C 1-B-4 RMBS 05946XMP5  CC(sf) BB (sf)
Alternative-A

Banc of America Funding 2004-C Trust 2004-C 1-B-5 RMBS 05946XMQ3  CC(sf) B(sf)
Alternative-A

Bear Stearns ALT-A Trust 2003-3 2003-3 B-2 RMBS 07386HCN9  CCC (sf) BB (sf)
Alternative-A

Bear Stearns ALT-A Trust 2003-3 2003-3 B-3 RMBS 07386HCP4 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2003-5 2003-5 B-1 RMBS 07386HDT5 B (sf) AA+
Alternative-A (sf)

Bear Stearns ALT-A Trust 2003-5 2003-5 B-2 RMBS 07386HDU2  CC(sf) CCC(sf)
Alternative-A

Bear Stearns ALT-A Trust 2003-6 2003-6 M RMBS 07386HEL1 AA(sf)  AAA
Alternative-A (sf)

Bear Stearns ALT-A Trust 2003-6 2003-6 B-1 RMBS 07386HEM9  CCC (sf) AAA
Alternative-A (sf)

Bear Stearns ALT-A Trust 2003-6 2003-6 B-2 RMBS 07386HEN7  CC(sf)  B-(sf)
Alternative-A

Bear Stearns ALT-A Trust 2003-6 2003-6 B-3 RMBS 07386HEP2 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-1 2004-1 M RMBS 07386HFM8 BBB+ AAA
Alternative-A (sf) (sf)

Bear Stearns ALT-A Trust 2004-1 2004-1 B-1 RMBS 07386HFNG CCC (sf) B-(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-1 2004-1 B-2 RMBS 07386HFP1 CC(sf) CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-11 2004-11 [-M-2 RMBS 07386HMS7  CC(sf)  CCC(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-11 2004-11 [I-A-1 RMBS 07386HMVO BB+ (sf) AA(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-11 2004-11 [I-A-2 RMBS 07386HMWS8 BB+ (sf) AA(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-11 2004-11 [I-A-4 RMBS 07386HMY4  BBB+  AA(sf) Watch
Alternative-A (sf) Neg

Bear Stearns ALT-A Trust 2004-11 2004-11 [I-A-6a  RMBS 07386HNB3  AA-(sf) AAA
Alternative-A (sf)

Bear Stearns ALT-A Trust 2004-11 2004-11 [I-B-1 RMBS 07386HNF4 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-11 2004-11 [l-A-6b  RMBS 07386HNP2 BBB- AA (sf)
Alternative-A (sf)

Bear Stearns ALT-A Trust 2004-13 2004-13 M-1 RMBS 07386HPZ8 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-2 2004-2 M RMBS 07386HGW5  AA+ AAA
Alternative-A (sf) (sf)

Bear Stearns ALT-A Trust 2004-2 2004-2 B-1 RMBS 07386HGX3 CCC (sf) B-(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Bear Stearns ALT-A Trust 2004-2 2004-2 B-2 RMBS 07386HGY1 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-3 2004-3 B RMBS 07386HGK1 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns Alt-A Trust 2004-4 2004-4 M-1 RMBS 07386HHUB B+ (sf)  BB-(sf)
Alternative-A

Bear Stearns Alt-A Trust 2004-4 2004-4 M-2 RMBS 07386HHVE CC(sf)  CCC(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-6 2004-6 B-1 RMBS 07386HJZ5 CC(sf) CCC(sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-7 2004-7 [-A-1 RMBS 07386HKJ9 AA+ AAA Watch
Alternative-A (sf) (sf) Neg

Bear Stearns ALT-A Trust 2004-7 2004-7 M RMBS 07386HKNO AA+ AAA
Alternative-A (sf) (sf)

Bear Stearns ALT-A Trust 2004-7 2004-7 B-1 RMBS 07386HKP5 CCC (sf) BBB- Watch
Alternative-A (sf) Neg

Bear Stearns ALT-A Trust 2004-7 2004-7 B-2 RMBS 07386HKQ3 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ALT-A Trust 2004-9 2004-9 B-2 RMBS 07386HLJ8 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns ARM Trust 2004-12 2004-12 M-1 RMBS 07384M6U1 B-(sf)  B{(sf)
Alternative-A

Bear Stearns ARM Trust 2004-12 2004-12 B-1 RMBS 07384M6V9  CC(sf)  CCC(sf)
Alternative-A

Bear Stearns ARM Trust 2004-12 2004-12 B-2 RMBS 07384M6W7  CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 A1 RMBS 073879MY1 AA- (sf)  AAA
Alternative-A (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 A-2 RMBS 073879MZ8  AA-(sf) AAA
Alternative-A (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 A-3 RMBS 073879NA2 AA-(sf) AAA
Alternative-A (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 M-1 RMBS 073879NB0 B-(sf)  Afsf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 M-2 RMBS 073879NC8 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 M-3 RMBS 073879ND6 CC(sf) CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 B-1 RMBS 073879NE4 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC7  2004-AC7 B-2 RMBS 073879NF1 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC2  2004-AC2 B-1 RMBS 073879AK4 BB (sf) BB+ (sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC2  2004-AC2 B-2 RMBS 073879AL2 CC(sf) CCC (sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC3  2004-AC3 M-2 RMBS 073879B00 BB (sf)  A(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC3  2004-AC3 M-3 RMBS 073879BR8 B-(sf)  BBB(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC3  2004-AC3 B-1 RMBS 073879BS6 CC(sf) B-(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Bear Stearns Asset Backed Securities | Trust 2004-AC4  2004-AC4 M-1 RMBS 073879EGY BB (sf) BBB-
Alternative-A (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC4  2004-AC4 M-2 RMBS 073879EH7 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC5  2004-AC5 M-1 RMBS 073879G05 BBB+  AA+
Alternative-A (sf) (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-ACh M-2 RMBS 073879GR3 CCC (sf) BB-(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC5  2004-AC5 M-3 RMBS 073879GS1 CC(sf) B-{(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-AC5 B-1 RMBS 073879GT9 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC5  2004-AC5 B-2 RMBS 073879GU6 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 A-1 RMBS 073879LN6 BBB+  AAA
Alternative-A (sf) (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 A-2 RMBS 073879LP1 BBB+  AAA
Alternative-A (sf) (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 A-3 RMBS 073879L09 NR AAA
Alternative-A (sf)

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 M-1 RMBS 073879LR7 B-(sf)  AA(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 M-2 RMBS 073879LSH CC(sf) B(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 M-3 RMBS 073879LT3 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 B-1 RMBS 073879LU0 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities | Trust 2004-AC6  2004-AC6 B-2 RMBS 073879LV8 CC(sf)  CCC (sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC4  2003-AC4 M-1 RMBS 07384YKH8 AA-(sf)  AA+
Alternative-A (sf)

Bear Stearns Asset Backed Securities Trust 2003-AC4  2003-AC4 M-2 RMBS 07384YKJ4 B-(sf)  AA-(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC4  2003-AC4 BB RMBS 07384YKS4 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC5 ~ 2003-ACH M-2 RMBS 07384YMFO  A-(sf) A+ (sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC5 ~ 2003-AC5 B RMBS 07384YMG8  B-(sf)  B+(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC6  2003-AC6 M-2 RMBS 07384YNK8 B-(sf)  A(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC6  2003-AC6 BB RMBS 07384YNN2  CC(sf) BB(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC6  2003-AC6 M-1 RMBS 07384YNJ1 AA(sf)  AA(sf) Watch
Alternative-A Neg

Bear Stearns Asset Backed Securities Trust 2003-AC7 ~ 2003-AC7 M-2 RMBS 07384YPP5 BB- (sf) A(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC7 ~ 2003-AC7 B RMBS 07384YPQ3 CC(sf)  CCC(sf)
Alternative-A

Bear Stearns Asset Backed Securities Trust 2003-AC7 ~ 2003-AC7 A-3 RMBS 07384YPK6 AAA AAA Watch
Alternative-A (sf) (sf) Neg
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-1 RMBS 12669FW82  CCC (sf) BB+ (sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 2-A-1 RMBS 12669FW90  CCC (sf) BB+ (sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 M RMBS 12669FX24 CC(sf)  CCC(sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 B-1 RMBS 12669FX32 CC(sf)  CCC(sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-2 RMBS 12669FX73 CCC (sf) BB+ (sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-3A RMBS 12669FX81 A-(sf)  AA+
Alternative-A (sf)

CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-3B RMBS 12669FX99 CCC (sf) BB+ (sf)
Alternative-A

CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-4B RMBS 12669FY31 CCC (sf) BB+ (sf)
Alternative-A

Citigroup Mortgage Loan Trust Inc. 2004-HYB4  H-Al RMBS 17307GLW6  A-(sf)  AA(sf)
Alternative-A

Citigroup Mortgage Loan Trust Inc. 2004-HYB4  H-All RMBS 17307GLX4  A-(sf)  AA(sf)
Alternative-A

Citigroup Mortgage Loan Trust Inc. 2004-HYB4  2-B2 RMBS 17307GMF2 ~ CC (sf)  CCC (sf)
Alternative-A

Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2  IV-A RMBS 17307GEE4 A+ (sf)  AAA
Alternative-A (sf)

Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2  B-1 RMBS 17307GEF1 B+(sf)  AA(sf)
Alternative-A

Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2  B-2 RMBS 17307GEG9  CC(sf)  Af{(sf)
Alternative-A

Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2  B-3 RMBS 17307GEH7 CC(sf)  CCC (sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18  C-B-2 RMBS 225410QFK3 CC(sf)  B-{(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18  IV-M-3  RMBS 22541QKK7 CCC(sf) A-(sf)  Watch
Alternative-A Neg

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26  C-B-1 RMBS 225410A44 B-(sf)  BB(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26  C-B-2 RMBS 225410A51 CC(sf) CCC(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  I-A-1 RMBS 22541Q177 BBB- AAA
Alternative-A (sf) (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  II-A-1 RMBS 225410785 BBB- AAA
Alternative-A (sf) (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  lI-A-1 RMBS 22541Q7193 BBB- AAA
Alternative-A (sf) (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  IV-A-1 RMBS 22541QU26 BBB- AAA
Alternative-A (sf) (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  V-A-1 RMBS 22541QU34  BBB- AAA
Alternative-A (sf) (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  VI-M-3  RMBS 22541QU83 BBB+  A-(sf)
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28  C-B-1 RMBS 225410091 CC(sf)  CCC(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30  C-B-1 RMBS 2254102J0 B-(sf)  AA(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30  C-B-2 RMBS 22541Q2K7 CC(sf) BB-(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-AR30  C-B-3 RMBS 22541Q2L5 CC(sf) CCC(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 VI-M-1  RMBS 2254105A6 D(sf)  AA+ Watch
Alternative-A (sf) Neg

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 C-B-1 RMBS 2254105P3 CCC (sf) B-{(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 VI-M-1 RMBS 22541Q7H9 D(sf)  AA+ Watch
Alternative-A (sf) Neg

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 C-B-2 RMBS 22541SEJ3 CCC (sf) B(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 C-B-3 RMBS 22541SEKO CC(sf) CCC(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [-A-1 RMBS 22541SEY0 A+ (sf)  AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [I-A-1 RMBS 22541SEZ7 A+ (sf)  AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [1I-A-1 RMBS 22541SFA1 A+ (sf)  AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [V-A-1 RMBS 22541SFB9 A+ (sf)  AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [-X RMBS 22541SFJ2 NR AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [I-X RMBS 22541SFK9 NR AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 C-B-1 RMBS 22541SFP8 CC(sf)  CCC (sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 [I-A-2 RMBS 22541SFX1 A+ (sf)  AAA
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 C-B-1 RMBS 22541SJ4V1 B-(sf)  AA+
Alternative-A (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 C-B-2 RMBS 22541SJW9  CC(sf)  BB-(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 C-B-3 RMBS 22541SJX7 CC(sf) CCC(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 9-M-1 RMBS 22541SPF9 CCC (sf) B-{(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 C-B-1 RMBS 22541SPJ1 B(sf)  AA(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 C-B-2 RMBS 22541SPK8 CC(sf) B-(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 C-B-1X  RMBS 225415Q78 NR AA (sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 C-B-1 RMBS 22541SXV5 CCC (sf) AA(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. ~ 2004-AR8 C-B-2 RMBS 22541SXW3  CC(sf)  CCC(sf)
Alternative-A

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 C-B-1X  RMBS 22541SXY9 NR AA (sf)

Alternative-A

Standard & Poors | RatingsDirect on the Global Credit Portal | November 30, 2011

14



Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5 [1I-M-1 RMBS 22541NB99 AA+ AA+ Watch
Alternative-A (sf) (sf) Neg

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR12  IV-M-1 RMBS 22541N5C9 AA(sf)  AA(sf) Watch
Alternative-A Neg

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18  IV-M-2  RMBS 22541QFHO A+(sf) A+ (sf) Watch
Alternative-A Neg

CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-B-2 RMBS 2254104M1  CCC (sf) A+(sf)
Alternative-A

CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-B-3 RMBS 2254104N9 CC(sf) B-(sf) Watch
Alternative-A Neg

CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-B-4 RMBS 2254104P4 CC(sf)  CCC(sf)
Alternative-A

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2003-2XS M-1 RMBS 251510AY9 B-(sf)  BB+(sf)

Series 2003-2XS Alternative-A

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2003-3 M RMBS 251510BV4 BBB- AA (sf)

Series 2003-3 Alternative-A (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2003-3 B-1 RMBS 251510BW2  CCC (sf) B-(sf)

Series 2003-3 Alternative-A

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, ~ 2003-3 B-2 RMBS 251510BX0  CC(sf) CCC(sf)

Series 2003-3 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-1 [1I-M-1 RMBS 251563CD2 B (sf) BB (sf)

Trust Series 2004-1 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-1 [II-M-2  RMBS 251563CE0 CC(sf) CCC(sf)

Trust Series 2004-1 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-1 B-3 RMBS 251563DA7 CCC (sf) BB (sf)

Trust Series 2004-1 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-1 B-4 RMBS 251563DC3 CC(sf) B(sf)

Trust Series 2004-1 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [-M-1 RMBS 251563EA6 B-(sf)  A(sf)

Trust Series 2004-3 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [-M-2 RMBS 251563EB4 CC(sf) CCC (sf)

Trust Series 2004-3 Alternative-A

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [-MR-1 RMBS 251563EF5 BB- (sf) AA+ Watch

Trust Series 2004-3 Alternative-A (sf) Neg

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [-MR-2  RMBS 251563EG3 CC(sf)  AA-(sf) Watch

Trust Series 2004-3 Alternative-A Neg

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [I-AR-1  RMBS 251563ED0 AAA AAA Watch

Trust Series 2004-3 Alternative-A (sf) (sf) Neg

Deutsche Mortgage Securities Inc Mortgage Loan 2004-3 [I-AR-2  RMBS 251563EE8 AAA AAA Watch

Trust Series 2004-3 Alternative-A (sf) (sf) Neg

Deutsche Mortgage Securities, Inc. Mortgage Loan 2004-2 M-1 RMBS 251563DP4 CCC (sf) AA(sf) Watch

Trust, Series 2004-2 Alternative-A Neg

Deutsche Mortgage Securities, Inc. Mortgage Loan 2004-2 M-2 RMBS 251563002 CC(sf) B-(sf)  Watch

Trust, Series 2004-2 Alternative-A Neg

DSLA Mortgage Loan Trust 2004-AR2 2004-AR2 A-1A RMBS 23332UAP9 BBB (sf) AAA
Alternative-A (sf)

DSLA Mortgage Loan Trust 2004-AR2 2004-AR2 A-1B RMBS 23332UAQ7  CCC(sf) AA(sf)
Alternative-A

DSLA Mortgage Loan Trust 2004-AR2 2004-AR2 A-2A RMBS 23332UAR5  BBB+  AA(sf)
Alternative-A (sf)

DSLA Mortgage Loan Trust 2004-AR2 2004-AR2 A-2B RMBS 23332UAS3  CCC(sf) AA(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

DSLA Mortgage Loan Trust 2004-AR2 2004-AR2 B-1 RMBS 23332UAW4  CC(sf)  CCC(sf)
Alternative-A

DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 B-3 RMBS 23332UBN3  CC(sf) CCC(sf)
Alternative-A

DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 2-A1A RMBS 23332UBV5 BBB (sf) AAA
Alternative-A (sf)

DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 2-A1B RMBS 23332UBW3  CC(sf) CCC(sf)
Alternative-A

DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 2-A2B RMBS 23332UBY9 CC(sf) CCC(sf)
Alternative-A

First Horizon Alternative Mortgage Pass-Through Trust ~ 2004-AA1 B-1 RMBS 32051D3M2  CC(sf)  CCC (sf)

2004-AA1 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA2 B-1 RMBS 32051D4T6  CC(sf) CCC(sf)

2004-AA2 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA2 B-2 RMBS 32051D4U3 CC(sf) CCC(sf)

2004-AA2 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA3 B-1 RMBS 32051D6F4 CCC (sf) B-{(sf)

2004-AA3 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA3 B-2 RMBS 32051D6G2  CC(sf) CCC(sf)

2004-AA3 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA4 B-1 RMBS 32051GAC9  CC(sf) CCC (sf)

2004-AA4 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-AA5 B-1 RMBS 32051GBV6 CC(sf) CCC(sf)

2004-AA5 Alternative-A

First Horizon Alternative Mortgage Securities Trust 2004-FA1 [-A-1 RMBS 32051D6Y3 BBB+  AAA

2004-FA1 Alternative-A (sf) (sf)

First Horizon Alternative Mortgage Securities Trust 2004-FA1 [-A-PO RMBS 32051D6Z0 BBB+ AAA

2004-FA1 Alternative-A (sf) (sf)

First Horizon Alternative Mortgage Securities Trust 2004-FA1 [II-A-PO RMBS 32051D7B2 BB+ (sf) AAA

2004-FA1 Alternative-A (sf)

First Horizon Alternative Mortgage Securities Trust 2004-FA1 [1I-A-1 RMBS 32051D7F3 BB+ (sf) AAA

2004-FA1 Alternative-A (sf)

First Horizon Alternative Mortgage Securities Trust 2004-FA1 B-1 RMBS 32051D7G1 CC(sf) B(sf)

2004-FA1 Alternative-A

GSAA Home Equity Trust 2004-10 2004-10 M-2 RMBS 36242DNF6  B-(sf) BB+ (sf)
Alternative-A

GSAA Home Equity Trust 2004-10 2004-10 B-1 RMBS 36242DNG4  CC(sf)  CCC(sf)
Alternative-A

GSAA Home Equity Trust 2004-10 2004-10 B-2 RMBS 36242DNH2 ~ CC(sf)  CCC (sf)
Alternative-A

GSAA Home Equity Trust 2004-11 2004-11 M-2 RMBS 36242D0QK2  CC(sf)  CCC(sf)
Alternative-A

GSAA Home Equity Trust 2004-5 2004-5 M-1 RMBS 36228F5H5 A-(sf)  AA(sf)
Alternative-A

GSAA Home Equity Trust 2004-5 2004-5 M-2 RMBS 36228F5J1 CCC (sf) BBB (sf)
Alternative-A

GSAA Home Equity Trust 2004-5 2004-5 B-1 RMBS 36228F5K8 CC(sf)  CCC(sf)
Alternative-A

GSAA Home Equity Trust 2004-5 2004-5 B-2 RMBS 36228F5L6 CC(sf)  CCC(sf)
Alternative-A

GSAA Trust 2004-3 2004-3 M-2 RMBS 36228F3S3 B-(sf)  BBB+
Alternative-A (sf)

Standard & Poors | RatingsDirect on the Global Credit Portal | November 30, 2011

16



U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

GSAA Trust 2004-3 2004-3 B-1 RMBS 36228F3T1 CC(sf)  CCC(sf)
Alternative-A

GSAA Trust 2004-3 2004-3 B-2 RMBS 36228F3U8 CC(sf)  CCC(sf)
Alternative-A

GSAA Trust 2004-CW1 2004-CW1 B1 RMBS 36228FT97 B-(sf)  BBB{(sf)
Alternative-A

GSAA Trust 2004-CW1 2004-CW1 B2 RMBS 36228FU20 CC(sf)  CCC(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 1-A RMBS 41161PJX2 CCC (sf) BB-(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 2-A1A RMBS 41161PJY0 CCC (sf) BB-(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 2-A1B RMBS 41161PJZ7 CC(sf)  CCC (sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 2-A2A RMBS 41161PKAQ BB+ (sf) AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-11 2004-11 2-A2B RMBS 41161PKB8 CC(sf)  CCC(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 2-A3 RMBS 41161PKC6  CC(sf)  CCC (sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A1A RMBS 41161PKD4 CCC (sf) BB-(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A1B RMBS 41161PKE2 CC(sf) CCC(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A2A RMBS 41161PKF9 B-(sf)  A(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A2B RMBS 41161PKG7 CC(sf) CCC(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A3 RMBS 41161PKH5 CC(sf)  CCC (sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 3-A4 RMBS 41161PKJ1 CC(sf) CCC (sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-11 2004-11 X-2 RMBS 41161PKL6 NR AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-2 2004-2 1A-1 RMBS 41161PDK6 B-(sf)  AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-2 2004-2 2A-1 RMBS 41161PDL4 B-(sf) AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-2 2004-2 AX RMBS 41161PDM2  NR AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-2 2004-2 B-1 RMBS 41161PDP5 CC(sf) B-(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 1-A RMBS 41161PHR7 CC(sf) BB(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 2-A RMBS 41161PHSH CC(sf) BB(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 3-A RMBS 41161PHT3 CC(sf) BB(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A1A RMBS 41161PHUO B-(sf)  AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A1B RMBS 41161PHVB CC(sf) BB(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

HarborView Mortgage Loan Trust 2004-9 2004-9 X RMBS 41161PHW6  NR AAA
Alternative-A (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 B-1 RMBS 41161PHY2 CC(sf)  CCC (sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A2 RMBS 41161PJF1 CC(sf) BB(sf)
Alternative-A

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A3 RMBS 41161PJGY CC(sf) BB(sf)
Alternative-A

HomeBanc Mortgage Trust 2004-1 2004-1 [-M-1 RMBS 43739EACT B-(sf)  BBB-
Alternative-A (sf)

HomeBanc Mortgage Trust 2004-1 2004-1 [-M-2 RMBS 43739EAE7 CC(sf)  CCC(sf)
Alternative-A

HomeBanc Mortgage Trust 2004-1 2004-1 [I-M-2 RMBS 43739EAF4 CC(sf)  CCC (sf)
Alternative-A

HomeBanc Mortgage Trust 2004-2 2004-2 A-2 RMBS 43739EAK3 BBB (sf) AAA
Alternative-A (sf)

HomeBanc Mortgage Trust 2004-2 2004-2 M-1 RMBS 43739EAL1 CC(sf)  B+(sf)
Alternative-A

HomeBanc Mortgage Trust 2004-2 2004-2 M-2 RMBS 43739EAMS  CC (sf)  CCC (sf)
Alternative-A

Homestar Mortgage Acceptance Corp. 2004-2 M-2 RMBS 437690AP5 BB+ (sf) BBB-
Alternative-A (sf)

Homestar Mortgage Acceptance Corp. 2004-4 M-5 RMBS 437690BM1 B+(sf)  BBB(sf)
Alternative-A

Homestar Mortgage Acceptance Corp. 2004-4 M-6 RMBS 437690BN9 B-(sf)  B+(sf)
Alternative-A

Impac CMB Trust Series 2004-11 2004-11 2-A-2 RMBS 45254NMC8  CCC (sf) B-(sf)
Alternative-A

Impac CMB Trust Series 2004-11 2004-11 2-M-1 RMBS 45254NMID6  CC (sf)  CCC (sf)
Alternative-A

Impac CMB Trust Series 2004-11 2004-11 2-M-2 RMBS 45254NME4  CC(sf)  CCC (sf)
Alternative-A

Impac CMB Trust Series 2004-4 2004-4 1-M-6 RMBS 45254NJA6 - CCC (sf) B-(sf)
Alternative-A

Impac CMB Trust Series 2004-4 2004-4 2-M-2 RMBS 45254NJD0 CCC (sf) A+ (sf)
Alternative-A

Impac CMB Trust Series 2004-4 2004-4 2-B RMBS 45254NJE8 CC(sf) CCC(sf)
Alternative-A

Impac CMB Trust Series 2004-9 2004-9 1-A-2 RMBS 45254NKY?2 B-(sf)  B{(sf)
Alternative-A

Impac CMB Trust Series 2004-9 2004-9 2-A RMBS 45254NKZ9 BB (sf)  B{sf)
Alternative-A

Impac CMB Trust Series 2004-9 2004-9 M-2 RMBS 45254NLCY CC(sf)  CCC (sf)
Alternative-A

Impac Secured Assets Corp. 2004-2 A-4 RMBS 45254TPK4 AA(sf)  AAA
Alternative-A (sf)

Impac Secured Assets Corp. 2004-2 A5 RMBS 45254TPL2 AA(sf)  AAA
Alternative-A (sf)

Impac Secured Assets Corp. 2004-2 A-6 RMBS 45254TPMO  AA(sf)  AAA
Alternative-A (sf)

Impac Secured Assets Corp. 2004-2 M-1 RMBS 45254TPN8 CCC (sf) BBB+
Alternative-A (sf)
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Impac Secured Assets Corp. 2004-2 M-2 RMBS 45254TPP3 CC(sf) CCC(sf)
Alternative-A

Impac Secured Assets Corp. 2004-3 M-2 RMBS 45254T7QC1 BB+ (sf) A-(sf)
Alternative-A

Impac Secured Assets Corp. 2004-3 M-3 RMBS 45254TQD9  CC(sf)  CCC(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR11 2004-11 B-1 RMBS 45660N6Z3 CC(sf)  CCC(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR11 2004-11 1-A RMBS 45660N6Q3 BBB- BBB- Watch
Alternative-A (sf) (sf) Neg

IndyMac INDX Mortgage Loan Trust 2004-AR13 2004-AR13  2-A-1 RMBS 45660N7K5 BB- (sf) A+ (sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR13 2004-AR13  2-A-2 RMBS 45660N7L3 BB- (sf) A+ (sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR13 2004-AR13  2-A-3 RMBS 45660N7M1  BB-(sf) BB (sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR13 2004-AR13  B-1 RMBS 45660N7R0 CC(sf)  CCC (sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR4 2004-AR4 1-A RMBS 45660NQ24  BBB+  A+(sf) Watch
Alternative-A (sf) Neg

IndyMac INDX Mortgage Loan Trust 2004-AR4 2004-AR4 2-A RMBS 45660NQ32  BBB+  AA-(sf)
Alternative-A (sf)

IndyMac INDX Mortgage Loan Trust 2004-AR4 2004-AR4 3-A RMBS 45660NQ40  BBB+  AA-(sf)
Alternative-A (sf)

IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 B-1 RMBS 45660NY58 CCC (sf) BB-(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 B-2 RMBS 45660NY66  CC(sf)  CCC (sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 1-A RMBS 45660N3N3  CCC (sf) B-(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 2-A RMBS 45660N3P8 CCC (sf) B-{(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 3-A RMBS 45660N30Q6  CCC (sf) B-(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 4-A RMBS 45660N3R4  CCC (sf) B-(sf)
Alternative-A

IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 5-M-1 RMBS 45660N3X1 CC(sf) B(sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-31 1-A-2 RMBS 466247EL3 AA (sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 1-A-4 RMBS 466247EN9 AA(sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-A-7 RMBS 466247ERO AA (sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-A-8 RMBS 466247ES8 AA (sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S'1 2004-31 1-A-9 RMBS 466247ET6 AA (sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 1-A-P RMBS 466247EU3 AA(sf)  AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 2-A-1 RMBS 466247EV1 BBB (sf) AAA
Alternative-A (sf)
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

JPMorgan Mortgage Trust 2004-S1 2004-S1 2-A-P RMBS 466247EW9  BBB (sf) AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 2-A-X RMBS 466247EX7 NR AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 3-A-1 RMBS 466247EY5 BBB (sf) AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 3-A-P RMBS 466247EZ2 BBB (sf) AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 3-A-X RMBS 466247FA6 NR AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 4-A-1 RMBS 466247FB4 BBB (sf) AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-31 4-A-P RMBS 466247FC2 BBB (sf) AAA
Alternative-A (sf)

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-B-1 RMBS 466247FF5 CCC (sf) AA(sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-B-2 RMBS 466247FG3 CC(sf) Afsf)
Alternative-A

JPMorgan Mortgage Trust 2004-S'1 2004-S1 1-B-3 RMBS 466247FH1 CC(sf) Bi(sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-S1 C-B-1 RMBS 466247FJ7 CC(sf) BB-(sf) Watch
Alternative-A Neg

JPMorgan Mortgage Trust 2004-S1 2004-S1 C-B-2 RMBS 466247FK4 CC(sf) CCC(sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-S1 C-B-3 RMBS 466247FL2 CC(sf)  CCC (sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-B-4 RMBS 466247FM0 - CC(sf)  CCC (sf)
Alternative-A

JPMorgan Mortgage Trust 2004-S1 2004-S1 1-B-5 RMBS 466247FN8 CC(sf)  CCC (sf)
Alternative-A

Lehman ABS Corp. 2003-1 M2 RMBS 525170BN5 CCC (sf) A(sf)
Alternative-A

Manufacturers and Traders Trust Company Mortgage ~ 2003-1 B-3 RMBS 564760BW5  BBB- BBB (sf)

Trust 2003-1 Alternative-A (sf)

Manufacturers and Traders Trust Company Mortgage ~ 2003-1 B-4 RMBS 564760BX3 CCC (sf) B-(sf)

Trust 2003-1 Alternative-A

MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 B-3 RMBS 576433HX7 BB+ (sf) A-(sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 B-4 RMBS 576433HY5 CC(sf)  CCC (sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-11 2004-11 B-1 RMBS 576433SF4 B-(sf)  B+(sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 2-A-1 RMBS 576433TP1 B (sf) B- (sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 B-1 RMBS 576433TUO CC(sf) CCC (sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-2 2004-2 B RMBS 576433KH8 CCC (sf) B-(sf)  Watch
Alternative-A Neg

MASTR Adjustable Rate Mortgages Trust 2004-2 2004-2 M-3 RMBS 576433KA3  AA-(sf) AA-(sf) Watch
Alternative-A Neg

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 1-A-1 RMBS 576433PP5 BBB- AAA
Alternative-A (sf) (sf)
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 2-A-1 RMBS 576433PQ3 BBB- AAA
Alternative-A (sf) (sf)

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 3-A-1 RMBS 576433PR1 BB- (sf) AAA
Alternative-A (sf)

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 4-A-1 RMBS 576433PS9 BB-(sf) AAA
Alternative-A (sf)

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 4-A-2 RMBS 576433PT7 BB-(sf) AAA
Alternative-A (sf)

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 6-M-2 RMBS 576433PY6 CCC (sf) B+(sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 6-B-1 RMBS 576433PZ3 CC(sf)  CCC(sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 5-A-1 RMBS 5764330D1 BBB- AAA
Alternative-A (sf) (sf)

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 B-1 RMBS 5764330G4 CC(sf)  CCC (sf)
Alternative-A

MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 B-2 RMBS 576433QH2  CC(sf) CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2003-7 2003-7 B-1 RMBS 576434JL9 BBB (sf) AA (sf)
Alternative-A

MASTR Alternative Loan Trust 2003-7 2003-7 B-2 RMBS 576434JM7  CCC (sf) BB+ (sf)
Alternative-A

MASTR Alternative Loan Trust 2003-7 2003-7 B-3 RMBS 576434JN5 CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2003-8 2003-8 B-2 RMBS 576434KL7 CCC (sf) BBB+
Alternative-A (sf)

MASTR Alternative Loan Trust 2003-8 2003-8 B-3 RMBS 576434KM5  CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2003-9 2003-9 B-2 RMBS 576434LP7 BB- (sf) A(sf)
Alternative-A

MASTR Alternative Loan Trust 2003-9 2003-9 B-3 RMBS 576434105 CC(sf) BB(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-1 2004-1 B-1 RMBS 576434MC5  BBB- AA (sf)
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-1 2004-1 B-2 RMBS 576434MD3  CCC (sf) B-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-1 2004-1 B-3 RMBS 576434ME1 CC(sf) CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 1-A-1 RMBS 576434VU5 BB (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 2-A-1 RMBS 576434VV3 B+ (sf) AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 3-A1 RMBS 576434VW1 BB (sf) AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 4-A-1 RMBS 576434VX9 BB- (sf) AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-1 RMBS 576434VY7 B-(sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-2 RMBS 576434V74 NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-3 RMBS 576434WA8  B-(sf)  AAA
Alternative-A (sf)
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-4 RMBS 576434WB6  B-(sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-b RMBS 576434WC4  B-(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-6 RMBS 576434WD2  B-(sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 5-A-7 RMBS 576434WEQ0 B (sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 15-PO RMBS 576434WF7  B+(sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 30-PO RMBS 576434WG5  B-(sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 15-AX-1  RMBS 576434WH3  NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 15-AX-2  RMBS 576434WJ9  NR AA (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 30-AX RMBS 576434WK6  NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 B-1 RMBS 576434WN0  CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-10 2004-10 B-2 RMBS 576434WP5  CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-11 2004-11 B-1 RMBS 576434XN9 CCC (sf) A(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-11 2004-11 B-2 RMBS 576434XP4 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-12 2004-12 5-A-1 RMBS 576434YH1 AA(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 5-A-2 RMBS 576434YJ7 AA(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 5-A-3 RMBS 576434YK4 AA(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 5-A-4 RMBS 576434YL2 AA(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 5-A-6 RMBS 576434YN8 AA- (sf)  AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-12 2004-12 6-A-1 RMBS 576434YP3 A(sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 6-A-2 RMBS 576434YQ1 A(sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 6-A-3 RMBS 576434YR9 CCC (sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 6-A-4 RMBS 576434YS7 BBB+  AA+
Alternative-A (sf) (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 PO RMBS 576434YTH CCC (sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-12 2004-12 B-1 RMBS 5764347B3 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-12 2004-12 B-2 RMBS 576434/C1 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-12 2004-12 B-I-1 RMBS 5764347E7 CCC (sf) A+ (sf)

Alternative-A
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

MASTR Alternative Loan Trust 2004-12 2004-12 B-I-2 RMBS 5764347F4 CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-12 2004-12 B-I-3 RMBS 5764347G2 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 9-A-3 RMBS 576434A20 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 10-A-1 RMBS 576434A38 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 10-A-2  RMBS 576434A46 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 10-A-3  RMBS 576434A53 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 11-A-1 RMBS 576434A61 BB- (sf) AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 12-A-1 RMBS 576434A79 BB- (sf) AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 30-X-2  RMBS 576434B37 NR AA (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 10-A-X  RMBS 576434B52 NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-13 2004-13 15-PO RMBS 576434B60 BB- (sf) AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 30-PO RMBS 576434B78 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 B-1 RMBS 576434B86 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 10-A-4  RMBS 576434D43 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 3-A-2 RMBS 576434D68 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 3-A-1 RMBS 576434756 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 5-A-1 RMBS 5764347U1 A-(sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-13 2004-13 7-A1 RMBS 576434ZW7  B+(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 8-A-1 RMBS 5764347X5 BB- (sf) AA(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 9-A-1 RMBS 5764347Y3 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-13 2004-13 9-A-2 RMBS 576434770 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-2 2004-2 8-A-4 RMBS 576434MU5  BBB- AAA
Alternative-A (sf) (sf)

MASTR Alternative Loan Trust 2004-2 2004-2 8-A-b RMBS 576434MV3  BBB(sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-2 2004-2 30-PO RMBS 576434MX9  BBB- AAA
Alternative-A (sf) (sf)

MASTR Alternative Loan Trust 2004-3 2004-3 B-1 RMBS 576434PK4 BB (sf) AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-3 2004-3 B-3 RMBS 576434PM0  CC(sf)  CCC(sf)

Alternative-A
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

MASTR Alternative Loan Trust 2004-3 2004-3 B-I-3 RMBS 576434PQ1 CCC (sf) BBB-
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-3 2004-3 B-I-4 RMBS 576434PU2 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-4 2004-4 B-1 RMBS 576434QT4 B-(sf)  BBB-
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-4 2004-4 B-2 RMBS 576434QU1 CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-4 2004-4 B-I-1 RMBS 576434QW7  B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-4 2004-4 B-I-2 RMBS 5764340X5 CC(sf) B-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-4 2004-4 B-I-3 RMBS 576434QY3 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-5 2004-5 B-1 RMBS 576434RW6  B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-5 2004-5 B-2 RMBS 576434RX4 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-5 2004-5 B-3 RMBS 576434RY?2 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-6 2004-6 1-A-2 RMBS 576434SD7 A (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 2-A-1 RMBS 576434SEb BB- (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 3-A-1 RMBS 576434SF2 A+ (sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 4-A1 RMBS 576434SG0 A (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 5-A-1 RMBS 576434SH8 A+ (sf)  AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 6-A-1 RMBS 576434SJ4 B (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 7-A-1 RMBS 576434SK1 B (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 8-A-1 RMBS 576434SL9 A (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 9-A-1 RMBS 576434SM7 A (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 10-A-1 RMBS 576434SN5 A(sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 15-P0 RMBS 576434SP0 BB- (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 30-PO RMBS 576434508 B (sf) AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 15-A-X  RMBS 576434SR6 NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 30-AX-1 RMBS 576434554 NR AAA
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-6 2004-6 B-1 RMBS 576434SW5  CC(sf) B(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-6 2004-6 B-2 RMBS 576434SX3 CC(sf)  CCC(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

MASTR Alternative Loan Trust 2004-8 2004-8 B-1 RMBS 576434VE1 B-(sf)  AA-(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-8 2004-8 B-2 RMBS 576434VF8 CC(sf)  CCC (sf)
Alternative-A

MASTR Alternative Loan Trust 2004-8 2004-8 B-3 RMBS 576434VG6 CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-8 2004-8 B-I-3 RMBS 576434VN1 CC(sf)  CCC(sf)
Alternative-A

MASTR Alternative Loan Trust 2004-9 2004-9 M-1 RMBS 576434UJ1 AA(sf)  AA+
Alternative-A (sf)

MASTR Alternative Loan Trust 2004-9 2004-9 M-2 RMBS 576434UK8 CCC (sf) B-(sf)
Alternative-A

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  1-B-1 RMBS 61748HGT2  CC(sf) CCC(sf)
Alternative-A

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  2-A RMBS 61748HHD6  A(sf)  AAA Watch
Alternative-A (sf) Neg

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  3-A RMBS 61748HHE4  A(sf)  AAA
Alternative-A (sf)

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  4-A RMBS 61748HHF A(sf)  AAA Watch
Alternative-A (sf) Neg

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  5-A RMBS 61748HHGY  AA-(sf) AAA
Alternative-A (sf)

Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR  B-1 RMBS 61748HHPY CC(sf) CCC(sf)
Alternative-A

Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR S-B-1 RMBS 61748HEL1 CC(sf)  CCC (sf)
Alternative-A

Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR B-1 RMBS 61748HEP2 CC(sf) CCC(sf)
Alternative-A

MortgagelT Trust 2004-1 2004-1 B-1 RMBS 61913PAD4 CC(sf)  CCC (sf)
Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AP1 M-1 RMBS 65535VCQ9 CCC (sf) BBB-

Loan Trust Series 2004-AP1 Alternative-A (sf)

Nomura Asset Acceptance Corporation Alternative 2004-AP1 M-2 RMBS 65535VCR7 CC(sf)  CCC (sf)

Loan Trust Series 2004-AP1 Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AP2 A-5 RMBS 65535VDB1 BBB- AAA

Loan Trust Series 2004-AP2 Alternative-A (sf) (sf)

Nomura Asset Acceptance Corporation Alternative 2004-AP2 M-1 RMBS 65535VDEL CC(sf) BB(sf)

Loan Trust Series 2004-AP2 Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AP2 M-2 RMBS 65535VDF2 CC(sf)  CCC (sf)

Loan Trust Series 2004-AP2 Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AP3 M-2 RMBS 65535VGC6  CC(sf)  CCC(sf)

Loan Trust Series 2004-AP3 Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AR2 M-1 RMBS 65535VEW4  BB-(sf) BBB(sf)

Loan Trust Series 2004-AR2 Alternative-A

Nomura Asset Acceptance Corporation Alternative 2004-AR2 M-2 RMBS 65535VEX2 CC(sf) CCC (sf)

Loan Trust Series 2004-AR2 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 [-A RMBS 65535VDM7 B+ (sf)  AA(sf)

Loan Trust Series 2004-AR1 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 [I-A RMBS 65535VD08 B+(sf)  AA(sf)

Loan Trust Series 2004-AR1 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 [II-A RMBS 65535VDR6 B+(sf)  AA(sf)

Loan Trust Series 2004-AR1

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 [V-A RMBS 65535VDS4 BB- (sf) AA(sf)

Loan Trust Series 2004-AR1 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 [V-X RMBS 65635VDT2 NR AA (sf)

Loan Trust Series 2004-AR1 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2004-AR1 C-B-1 RMBS 65535VDU9  CC(sf) CCC(sf)

Loan Trust Series 2004-AR1 Alternative-A

Nomura Asset Acceptance Corporation, Alternative 2003-A3 B-1 RMBS 65535VCD8 B+ (sf)  BBB(sf)

Loan Trust, Series 2003-A3 Alternative-A

PPT Asset-Backed Certificates Series 2004-1 2004-1 M-1 RMBS 693525AG2 CC(sf) BB-(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-I-1 RMBS 76112BEP1 A-(sf)  AA(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-I-2 RMBS 76112BEQY CC(sf) B-(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-I-3 RMBS 76112BER7 CC(sf)  CCC (sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-II-1 RMBS 76112BET3 BB+ (sf) AA-(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-II-2 RMBS 76112BEUO CCC (sf) B-(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-11-3 RMBS 76112BEV8 CC(sf)  CCC(sf)
Alternative-A

RAAC Series 2004-SP3 Trust 2004-SP3 M-II-4 RMBS 76112BEW6  CC(sf) CCC (sf)
Alternative-A

RALI Series 2002-QS7 Trust 2002-QS7 M-3 RMBS 76110GE49 B (sf) AA+
Alternative-A (sf)

RALI Series 2002-QS7 Trust 2002-QS7 B-1 RMBS 76110GE56 CCC (sf) BB-(sf)
Alternative-A

RALI Series 2003-QS17 Trust 2003-0S17 M- RMBS 76110HJKB B-(sf)  AA(sf)
Alternative-A

RALI Series 2003-QS17 Trust 2003-QS17  M-2 RMBS 76110HJL4 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2003-0S19 Trust 2003-0S19 M1 RMBS 76110HKX6 BB- (sf) AA(sf)
Alternative-A

RALI Series 2003-QS19 Trust 2003-QS19  M-2 RMBS 76110HKY4 CC(sf) B-(sf)
Alternative-A

RALI Series 2003-0S21 Trust 2003-0S21 M- RMBS 76110HLU1 CCC (sf) BBB-
Alternative-A (sf)

RALI Series 2003-0S21 Trust 2003-0S21  M-2 RMBS 76110HLV9 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2003-QS22 Trust 2003-QS22  M-2 RMBS 76110HNQ8  CCC (sf) A(sf)
Alternative-A

RALI Series 2003-0S22 Trust 2003-0S22  M-3 RMBS 76110HNR6  CC(sf)  CCC (sf)
Alternative-A

RALI Series 2004-QA2 Trust 2004-QA2 M-1 RMBS 76110HVV8 B-(sf)  BBB-
Alternative-A (sf)

RALI Series 2004-QA2 Trust 2004-0A2 M-2 RMBS 76110HVW6  CC(sf)  CCC (sf)
Alternative-A

RALI Series 2004-QA3 Trust 2004-QA3 CB-I RMBS 76110HXM6  CCC (sf) BB (sf)
Alternative-A

RALI Series 2004-QA3 Trust 2004-0A3 M-1 RMBS 76110HXU8  CCC (sf) B-(sf)

Alternative-A
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Alternative-A

Table 1

Rating Actions (cont.)

RALI Series 2004-QA3 Trust 2004-QA3 M-2 RMBS 76110HXV6 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2004-QA3 Trust 2004-0A3 NB-I-1 RMBS 76110HXP9 B-(sf)  B-(sf)  Watch
Alternative-A Neg

RALI Series 2004-QA4 Trust 2004-0A4 M-1 RMBS 76110HZP7 CCC (sf) A-(sf)
Alternative-A

RALI Series 2004-QA4 Trust 2004-0A4 NB-III RMBS 76110HZL6 AAA AAA Watch
Alternative-A (sf) (sf) Neg

RALI Series 2004-QA5 Trust 2004-QA5 Al RMBS 76110HC72 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QA5 Trust 2004-QA5 M-1 RMBS 76110HD97 CC(sf)  CCC (sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-QA6 CB-1 RMBS 76110HG94 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-QA6 CB-lI RMBS 76110HH36 CCC (sf) BBB-
Alternative-A (sf)

RALI Series 2004-QA6 Trust 2004-0A6 NB-II RMBS 76110HH44 CCC (sf) B+(sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-QA6 NB-Ill-1 RMBS 76110HH51 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-QA6 NB-lll-2  RMBS 76110HHB9 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-QA6 NB-lll-3  RMBS 76110HH77 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QA6 Trust 2004-0A6 NB-IV RMBS 76110HH85 CCC (sf) BB+ (sf)
Alternative-A

RALI Series 2004-QS1 Trust 2004-0S1 M-1 RMBS 76110HPZ6 B-(sf)  AA(sf)
Alternative-A

RALI Series 2004-0S1 Trust 2004-0S1 M-2 RMBS 76110HQA0  CC(sf)  B-(sf)
Alternative-A

RALI Series 2004-QS10 Trust 2004-0S10 A5 RMBS 76110HWGD  AA+ AAA
Alternative-A (sf) (sf)

RALI Series 2004-QS10 Trust 2004-0S10 A-P RMBS 76110HWJ4  AA+ AAA
Alternative-A (sf) (sf)

RALI Series 2004-QS10 Trust 2004-QS10  M-1 RMBS 76110HWN5  CC (sf)  CCC (sf)
Alternative-A

RALI Series 2004-QS10 Trust 2004-0S10  M-2 RMBS 76110HWPO  CC(sf) CCC (sf)
Alternative-A

RALI Series 2004-QS11 Trust 2004-0S11 M- RMBS 76110HXF1 CCC (sf) BBB+
Alternative-A (sf)

RALI Series 2004-QS11 Trust 2004-QS11 M-2 RMBS 76110HXG9  CC(sf)  CCC (sf)
Alternative-A

RALI Series 2004-QS12 Trust 2004-0S12 M1 RMBS 76110HYY9 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QS12 Trust 2004-0S12 M-2 RMBS 76110HYZ6 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2004-0S14 Trust 2004-0S14  A-P RMBS 76110HA33 BBB (sf) AAA
Alternative-A (sf)

RALI Series 2004-QS14 Trust 2004-0S14 AV RMBS 76110HA4 NR AAA
Alternative-A (sf)

RALI Series 2004-0S14 Trust 2004-0S14 M- RMBS 76110HA74 CC(sf)  CCC(sf)
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U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Table 1

Rating Actions (cont.)

RALI Series 2004-QS14 Trust 2004-0S14  M-2 RMBS 76110HA82 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2004-QS14 Trust 2004-0S14 A1 RMBS 76110HZV4 BBB (sf) AAA
Alternative-A (sf)

RALI Series 2004-QS2 Trust 2004-0S2 A-l-4 RMBS 76110HQK8  AA-(sf) AAA
Alternative-A (sf)

RALI Series 2004-QS2 Trust 2004-0S2 A-l-5 RMBS 76110HQL6 AA- (sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS2 Trust 2004-QS2 A-P RMBS 76110HON2  AA-(sf) AAA
Alternative-A (sf)

RALI Series 2004-QS2 Trust 2004-0S2 M-1 RMBS 76110HQS1 CCC (sf) B-(sf)
Alternative-A

RALI Series 2004-QS2 Trust 2004-0S2 M-2 RMBS 76110HQTY CC(sf)  CCC(sf)
Alternative-A

RALI Series 2004-0S54 Trust 2004-0S4 M-1 RMBS 76110HSG5 B-(sf)  AA(sf)
Alternative-A

RALI Series 2004-0S4 Trust 2004-QS4 M-2 RMBS 76110HSH3 ~ CC(sf)  CCC (sf)
Alternative-A

RALI Series 2004-QS5 Trust 2004-QS5 M-1 RMBS 76110HTD1 CCC (sf) BB (sf)
Alternative-A

RALI Series 2004-QS5 Trust 2004-0S5 M-2 RMBS 76110HTE9 CC(sf)  CCC(sf)
Alternative-A

RALI Series 2004-QS7 Trust 2004-QS7 A-1 RMBS 76110HTV1 A+ (sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 A-2 RMBS 76110HTWI  A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 A-3 RMBS 76110HTX7 A(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 A4 RMBS 76110HTY5 A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 A-5 RMBS 76110HTZ2 A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 A-P RMBS 76110HUAS  A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 AV RMBS 76110HUB3 NR AAA
Alternative-A (sf)

RALI Series 2004-QS7 Trust 2004-QS7 M-1 RMBS 76110HUD9  CC(sf) CCC(sf)
Alternative-A

RALI Series 2004-QS8 Trust 2004-QS8 A-2 RMBS 76110HUL1 A (sf) AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-QS8 A-3 RMBS 76110HUMY9  A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-0S8 Trust 2004-QS8 A4 RMBS 76110HUN7  A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-QS8 A-5 RMBS 76110HUP2 NR AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-QS8 A-6 RMBS 76110HUQD  A-(sf)  AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-QS8 A-7 RMBS 76110HUR8 BBB+  AAA
Alternative-A (sf) (sf)

RALI Series 2004-0QS8 Trust 2004-QS8 A-9 RMBS 76110HUT4 BBB+  AAA
Alternative-A (sf) (sf)
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

RALI Series 2004-QS8 Trust 2004-QS8 A-10 RMBS 76110HUUT NR AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-QS8 A-11 RMBS 76110HUV9 BBB+  AAA
Alternative-A (sf) (sf)

RALI Series 2004-0QS8 Trust 2004-QS8 A-12 RMBS 76110HUW7  A(sf)  AAA
Alternative-A (sf)

RALI Series 2004-0S8 Trust 2004-QS8 A-P RMBS 76110HUX5 BBB+  AAA
Alternative-A (sf) (sf)

RALI Series 2004-QS8 Trust 2004-QS8 AV RMBS 76110HUY3 NR AAA
Alternative-A (sf)

RALI Series 2004-QS8 Trust 2004-0S8 M-1 RMBS 76110HVB2 CC(sf)  CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A11 2003-K B-1 RMBS 45660NVD4  B-(sf)  AA(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A11 2003-K B-2 RMBS 45660NVE2 CC(sf) BB(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A12 2003-L B-1 RMBS 45660NVT9 CCC (sf) B-{(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A12 2003-L B-2 RMBS 45660NVU6  CC(sf) CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2003-A13 2003-M B-1 RMBS 45660NWET  CCC (sf) Af(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A13 2003-M B-2 RMBS 45660NWF8  CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2003-A13 2003-M B-3 RMBS 45660NWG6  CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2003-A15 2003-0 B-1 RMBS 45660NXK6 B+ (sf) AA(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A15 2003-0 B-2 RMBS 45660NXL4 CCC (sf) A(sf)
Alternative-A

Residential Asset Securitization Trust 2003-A15 2003-0 B-3 RMBS 45660NXM2  CC(sf) BB+ (sf)
Alternative-A

Residential Asset Securitization Trust 2003-A15 2003-0 B-4 RMBS 45660NXY6 CC(sf)  CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A10 2004-J A1 RMBS 45660LBV0 B-(sf)  A+(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A10 2004-J A-2 RMBS 45660LBW8  B-(sf)  Afsf)
Alternative-A

Residential Asset Securitization Trust 2004-A10 2004-J PO RMBS 45660LBX6 B-(sf)  A(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A10 2004-J B-1 RMBS 45660LCA5 CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A10 2004-J A-3 RMBS 45660LCHO B-(sf)  A(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A2 2004-A2 1-B-1 RMBS 45660NC60 B (sf) AA (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A2 2004-A2 1-B-2 RMBS 45660NC78 CCC (sf) B-{(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A2 2004-A2 1-B-3 RMBS 45660NC86 CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A3 2004-C B-1 RMBS 45660NG33 CCC (sf) BB-(sf)

Alternative-A
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Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Residential Asset Securitization Trust 2004-A3 2004-C B-2 RMBS 45660NG41 CC(sf) CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A3 2004-C B-3 RMBS 45660NG58 CC(sf)  CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A4 2004-D B-1 RMBS 45660NL45 CCC (sf) B+(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A4 2004-D B-2 RMBS 45660NL52 CC(sf)  CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A5 2004-E A1 RMBS 45660NM93 BB (sf) AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A5 2004-E PO RMBS 45660NN27  BB(sf) AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A5 2004-E A-X RMBS 45660NN35 NR AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A5 2004-E B-1 RMBS 45660NN50  CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A7 2004-G B-1 RMBS 45660NV93 B-(sf)  AA(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A7 2004-G B-3 RMBS 45660NW35  CC(sf) CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A8 2004-H A1 RMBS 45660N4H5 AA- (sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A-2 RMBS 45660N4J1 AA-(sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A-3 RMBS 45660N4K8 AA- (sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A4 RMBS 45660N4L6 A+ (sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A-5 RMBS 45660N4M4 A+ (sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A-6 RMBS 45660N4N2 NR AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H A-8 RMBS 45660N405  A+(sf) AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H PO RMBS 45660N4R3 A+ (sf)  AAA
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A8 2004-H B-1 RMBS 45660N4U6 CC(sf) BB-(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A8 2004-H B-2 RMBS 45660N4V4 CC(sf)  CCC(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A8 2004-H B-3 RMBS 45660N4W2  CC(sf) CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A9 2004-1 A-2 RMBS 45660N5S0 B+ (sf)  BB-(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A9 2004-1 A-4 RMBS 45660N5U5 B+(sf) A+ (sf)
Alternative-A

Residential Asset Securitization Trust 2004-A9 2004-1 A5 RMBS 45660N5V3 B+(sf)  BB-(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A9 2004-1 A-9 RMBS 45660N574 BBB+  AA+
Alternative-A (sf) (sf)

Residential Asset Securitization Trust 2004-A9 2004-1 A-10 RMBS 45660N6A8 B+ (sf)  BB-(sf)

Alternative-A
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Residential Asset Securitization Trust 2004-A9 2004-1 PO RMBS 45660N6B6 B+ (sf)  BB-(sf)
Alternative-A

Residential Asset Securitization Trust 2004-A9 2004-| A-X RMBS 45660N6C4 NR AA+
Alternative-A (sf)

Residential Asset Securitization Trust 2004-A9 2004-| B-1 RMBS 45660N6EQ CC(sf)  CCC (sf)
Alternative-A

Residential Asset Securitization Trust 2004-I1P2 2004-1P2 B-1 RMBS 45660LAU3 CC(sf)  CCC(sf)
Alternative-A

RFMSI Series 2003-S20 Trust 2003-S20 [-M-3 RMBS 76111XEL3 BB- (sf) BBB(sf)
Alternative-A

RFMSI Series 2003-S20 Trust 2003-S20 [-B-1 RMBS 76111XEM1 CC(sf)  B-(sf)
Alternative-A

RFMSI Series 2003-S20 Trust 2003-S20 [I-M-1 RMBS 76111XET6 BBB- AA (sf)
Alternative-A (sf)

RFMSI Series 2003-S20 Trust 2003-S20 [I-M-2 RMBS 76111XEU3 CCC (sf) A(sf)
Alternative-A

RFMSI Series 2003-S20 Trust 2003-S20 [I-M-3 RMBS 76111XEV1 CC(sf) B-(sf)
Alternative-A

Specialty Underwriting and Residential Finance Trust 2004-AA1 [-A-1 RMBS 84751PDE6 A+ (sf)  AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 [I-A-1 RMBS 84751PDF3 A (sf) AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 [I-A-2 RMBS 84751PDG1 A (sf) AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 [I-A3 RMBS 84751PDH9  Af(sf)  AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust 2004-AA1 [-PO RMBS 84751PDJ5 A+ (sf)  AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 [I-PO RMBS 84751PDK2 A (sf) AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 B[0] RMBS 84751PDLO NR AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 [I-10 RMBS 84751PDM8  NR AAA

Series 2004-AA1 Alternative-A (sf)

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 B-1 RMBS 84751PDP1 CCC (sf) BB (sf)

Series 2004-AA1 Alternative-A

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 B-2 RMBS 84751PDQ9 CC(sf) CCC(sf)

Series 2004-AA1 Alternative-A

Specialty Underwriting and Residential Finance Trust ~ 2004-AA1 B-3 RMBS 84751PDR7 CC(sf)  CCC (sf)

Series 2004-AA1 Alternative-A

Structured Adjustable Rate Mortgage Loan Trust, 2004-9XS M1 RMBS 86359BVH1 CC(sf)  CCC (sf)

Series 2004-9XS Alternative-A

Structured Asset Securities Corp. 2004-2AC B1 RMBS 86359BFR7 CCC (sf) A+ (sf)
Alternative-A

Structured Asset Securities Corp. 2004-2AC B2 RMBS 86359BFSH CC(sf) CCC (sf)
Alternative-A

Structured Asset Securities Corp. 2004-4XS 1-M1 RMBS 86359BHR5 BB+ (sf) AA+
Alternative-A (sf)

Structured Asset Securities Corp. 2004-4XS 2-M1 RMBS 86359BHS3  CC(sf) B (sf)
Alternative-A

Structured Asset Securities Corp. 2004-4XS 1-M2 RMBS 86359BHT1 CC(sf)  CCC(sf)

Alternative-A
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Table 1

Rating Actions (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Structured Asset Securities Corp. 2004-17XS M1 RMBS 86359BZH7 CCC (sf) AA-(sf)
Alternative-A

Structured Asset Securities Corp. 2004-17XS M2 RMBS 86359B7J3 CC(sf)  CCC (sf)
Alternative-A

Structured Asset Securities Corp. 2004-21XS  2-M1 RMBS 86359BQ46  CC(sf) CCC (sf)
Alternative-A

Structured Asset Securities Corp. 2003-28XS A4 RMBS 86359A048  AAA AAA Watch
Alternative-A (sf) (sf) Neg

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  2-PA-1 RMBS 881561JK1 AA+ AAA
Alternative-A (sf) (sf)

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  2-P-X RMBS 881561JL9 AA+ AAA
Alternative-A (sf) (sf)

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  2-B-1 RMBS 881561JM7  CC(sf) BBB(sf)
Alternative-A

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  2-B-2 RMBS 881561JNb CC(sf) CCC(sf)
Alternative-A

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  1-A-2 RMBS 881561JD7 AA+ AA+ Watch
Alternative-A (sf) (sf) Neg

Terwin Mortgage Trust 2004-13 ALT 2004-13ALT  1-A-4 RMBS 881561JV7 AA+ AA+ Watch
Alternative-A (sf) (sf) Neg

Terwin Mortgage Trust 2004-15ALT 2004-15ALT A1 RMBS 881561GQ1 BBB (sf) AAA
Alternative-A (sf)

Terwin Mortgage Trust 2004-15ALT 2004-15ALT  AX RMBS 881561GR9 NR AAA
Alternative-A (sf)

Terwin Mortgage Trust 2004-15ALT 2004-15ALT  B-1 RMBS 881561GS7 CC(sf)  CCC (sf)
Alternative-A

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 C-B-1 RMBS 939336055  CC(sf) CCC(sf)

Certificates Series 2004-RA1 Trust

Alternative-A

Rating Affirmations
Table 2

Rating Affirmations

Transaction Series Class Collateral CUsSIP Rating

Adjustable Rate Mortgage Trust 2004-1 2004-1 1-A-1 RMBS Alternative-A  007036AA4 AA+ (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 2-A-1 RMBS Alternative-A  007036AB2 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 3-A-1 RMBS Alternative-A  007036AC0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 4-A-1 RMBS Alternative-A  007036AD8 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 5-A-1 RMBS Alternative-A  007036AE6 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 B6-A-1 RMBS Alternative-A  007036AF3 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 8-A-1 RMBS Alternative-A  007036AH9 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-2 RMBS Alternative-A  007036AK2 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-4 RMBS Alternative-A  007036AM8 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-5 RMBS Alternative-A  007036AN6 AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 9-M-1 RMBS Alternative-A  007036AP1 CC (sf)

Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-1-1 RMBS Alternative-A  007036BE5S AAA (sf)
Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-1-2 RMBS Alternative-A  007036BF2 AAA (sf)
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Table 2

Rating Affirmations (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Adjustable Rate Mortgage Trust 2004-1 2004-1 9-A-6 RMBS Alternative-A  007036BG0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 1-A-1 RMBS Alternative-A  007036BM7 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 2-A-1 RMBS Alternative-A  007036BN5 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 2-A-2 RMBS Alternative-A  007036BP0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 2-A-X RMBS Alternative-A  007036BQ8 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 3-A-1 RMBS Alternative-A  007036BR6 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 4-A-1 RMBS Alternative-A  007036BS4 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 5-A-1 RMBS Alternative-A  007036BT2 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 B6-A-1 RMBS Alternative-A  007036BU9 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-1-1 RMBS Alternative-A  007036BV7 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-1-2 RMBS Alternative-A  007036BW5 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-2 RMBS Alternative-A  007036BX3 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-3 RMBS Alternative-A  007036BY1 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-4 RMBS Alternative-A  007036BZ8 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-A-6 RMBS Alternative-A  007036CB0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 7-M-1 RMBS Alternative-A  007036CC8 A- (sf)

Adjustable Rate Mortgage Trust 2004-2 2004-2 3-A-X RMBS Alternative-A  007036DFO0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 4-A-3 RMBS Alternative-A  007036DH6 AAA (sf)
Adjustable Rate Mortgage Trust 2004-2 2004-2 4-A-X RMBS Alternative-A  007036DJ2 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 1-A-1 RMBS Alternative-A  007036DL7 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 2-A-1 RMBS Alternative-A  007036DM5 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 3-A-1 RMBS Alternative-A  007036DN3 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 4-A-1 RMBS Alternative-A  007036DP8 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-1-1 RMBS Alternative-A  007036DQ6 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-2 RMBS Alternative-A  007036DR4 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-3 RMBS Alternative-A  007036DS2 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-4 RMBS Alternative-A  007036DT0 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-5-1 RMBS Alternative-A  007036DU7 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-5-2 RMBS Alternative-A  007036DV5 AAA (sf)
Adjustable Rate Mortgage Trust 2004-4 2004-4 5-A-1-2 RMBS Alternative-A  007036EM4 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-2 RMBS Alternative-A  12669EUV6 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-3 RMBS Alternative-A  12669EUW4 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-5 RMBS Alternative-A  12669EUY0 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-6 RMBS Alternative-A  12669EUZ7 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A7 RMBS Alternative-A  12669EVA1 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-8 RMBS Alternative-A  12669EVB9 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A9 RMBS Alternative-A  12669EVC7 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-10 RMBS Alternative-A  12669EVD5 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-11 RMBS Alternative-A  12669EVE3 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-12 RMBS Alternative-A  12669EVF0 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 A-13 RMBS Alternative-A  12669EVG8 AAA (sf)
Alternative Loan Trust 2003-15T2 2003-33 PO RMBS Alternative-A  12669EVH6 AAA (sf)
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Table 2

Rating Affirmations (cont.)

U.S. Alt-A RMBS Classes Affected By Nov. 30, 2011, Rating Actions

Alternative Loan Trust 2003-15T2 2003-33 B-1 RMBS Alternative-A  12669EVL7 CCC (sf)
Alternative Loan Trust 2003-15T2 2003-33 B-2 RMBS Alternative-A  12669EVMb5 CC (sf)

Alternative Loan Trust 2003-20CB 2003-51 1-A-1 RMBS Alternative-A  12669E4Mb AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 1-A-2 RMBS Alternative-A  12669E4N3 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 1-A-3 RMBS Alternative-A  12669E4P8 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 1-A-4 RMBS Alternative-A  12669E406 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 2-A-1 RMBS Alternative-A  12669E4R4 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 3-A-1 RMBS Alternative-A  12669E4S2 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 PO RMBS Alternative-A  12669E4T0 AAA (sf)
Alternative Loan Trust 2003-20CB 2003-51 B-2 RMBS Alternative-A  12669E4X1 CC (sf)

Alternative Loan Trust 2003-21T1 2003-55 A1 RMBS Alternative-A  12669E7F7 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-2 RMBS Alternative-A  12669E7G5 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-3 RMBS Alternative-A  12669E7H3 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-4 RMBS Alternative-A  12669E7J9 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-5 RMBS Alternative-A  12669E7K6 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-6 RMBS Alternative-A  12669E7L4 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-7 RMBS Alternative-A  12669E7M2 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 A-8 RMBS Alternative-A  12669E7NO AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 PO RMBS Alternative-A  12669E7P5 AAA (sf)
Alternative Loan Trust 2003-21T1 2003-55 B-2 RMBS Alternative-A  12669E7S9 CC (sf)

Alternative Loan Trust 2003-22CB 2003-59 1-A-1 RMBS Alternative-A  12669FEE9 AAA (sf)
Alternative Loan Trust 2003-22CB 2003-59 2-A-1 RMBS Alternative-A  12669FEF6 AAA (sf)
Alternative Loan Trust 2003-22CB 2003-59 3-A-1 RMBS Alternative-A  12669FEG4 AAA (sf)
Alternative Loan Trust 2003-22CB 2003-59 PO RMBS Alternative-A  12669FEH2 AAA (sf)
Alternative Loan Trust 2003-22CB 2003-59 B-2 RMBS Alternative-A  12669FEM1 CC (sf)

Alternative Loan Trust 2003-J1 2003-J11 3-A-2 RMBS Alternative-A  12669F2A3 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 3-A-3 RMBS Alternative-A  12669E2B1 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 4-A-1 RMBS Alternative-A  12669E2C9 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 B-2 RMBS Alternative-A  12669E2G0 CC (sf)

Alternative Loan Trust 2003-J1 2003-J11 B-3 RMBS Alternative-A  12669E2M7 CC (sf)

Alternative Loan Trust 2003-J1 2003-J11 1-A-1 RMBS Alternative-A  12669EY26 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-2 RMBS Alternative-A  12669EY34 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-3 RMBS Alternative-A  12669EY42 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-4 RMBS Alternative-A  12669EY59 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-5 RMBS Alternative-A  12669EY67 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-6 RMBS Alternative-A  12669EY75 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 1-A-8 RMBS Alternative-A  12669EY91 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 2-A-1 RMBS Alternative-A  12669EZ33 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 2-A-2 RMBS Alternative-A  12669E741 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 2-A-3 RMBS Alternative-A  12669EZ58 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 2-X RMBS Alternative-A  12669EZ66 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 3-X RMBS Alternative-A  12669E774 AAA (sf)
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Table 2

Alternative Loan Trust 2003-J1 2003-J11 4-X RMBS Alternative-A  12669EZ82 AAA (sf)
Alternative Loan Trust 2003-J1 2003-J11 3-A-1 RMBS Alternative-A  12669E790 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 1-A-1 RMBS Alternative-A  12669FEX7 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 1-A-2 RMBS Alternative-A  12669FEY5 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 1-A-3 RMBS Alternative-A  12669FEZ2 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 1-X RMBS Alternative-A  12669FFC2 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 2-A-1 RMBS Alternative-A  12669FFDO AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 2-X RMBS Alternative-A  12669FFE8 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 PO RMBS Alternative-A  12669FFF5 AAA (sf)
Alternative Loan Trust 2003-J3 2003-J14 B-2 RMBS Alternative-A  12669FFK4 CC (sf)

Alternative Loan Trust 2004-10CB 2004-10CB B-1 RMBS Alternative-A  12667FJF3 CC (sf)

Alternative Loan Trust 2004-12CB 2004-12CB 1-A-1 RMBS Alternative-A  12667FJLO AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB 1-A-2 RMBS Alternative-A  12667FJM8 AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB 1-A-3 RMBS Alternative-A  12667FJNG AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB 2-A-1 RMBS Alternative-A  12667FJP1 AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB 2-A-2 RMBS Alternative-A  12667FJQ9 AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB 3-A-1 RMBS Alternative-A  12667FJR7 AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB PO RMBS Alternative-A  12667FJS5 AAA (sf)
Alternative Loan Trust 2004-12CB 2004-12CB B-2 RMBS Alternative-A  12667FJW6 CC (sf)

Alternative Loan Trust 2004-13CB 2004-13CB B-2 RMBS Alternative-A  12667FKQ7 CC (sf)

Alternative Loan Trust 2004-15 2004-15 1-A-2 RMBS Alternative-A  12667FPW9 CCC (sf)
Alternative Loan Trust 2004-15 2004-15 2-A-1 RMBS Alternative-A  12667FPX7 BB (sf)

Alternative Loan Trust 2004-15 2004-15 2-A-2 RMBS Alternative-A  12667FPY5 CCC (sf)
Alternative Loan Trust 2004-15 2004-15 M RMBS Alternative-A  12667FQAG CC (sf)

Alternative Loan Trust 2004-16CB 2004-16CB 1-A-1 RMBS Alternative-A  12667FLT0 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 1-A-2 RMBS Alternative-A  12667FLU7 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 1-A-3 RMBS Alternative-A  12667FLV5 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 1-A-4 RMBS Alternative-A  12667FLW3 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 2-A-1 RMBS Alternative-A  12667FLX1 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 2-A-2 RMBS Alternative-A  12667FLY9 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 3-A-1 RMBS Alternative-A  12667FLZ6 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 4-A1 RMBS Alternative-A  12667FMAQ AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 4-A-2 RMBS Alternative-A  12667FMB8 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 4-A-3 RMBS Alternative-A  12667FMC6 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 4-A-4 RMBS Alternative-A  12667FMD4 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 4-A-5 RMBS Alternative-A  12667FME2 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 5-A-1 RMBS Alternative-A  12667FMF9 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB PO RMBS Alternative-A  12667FMG7 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 1-A-5 RMBS Alternative-A  12667FNJO AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 1-A-6 RMBS Alternative-A  12667FNK7 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 2-A-3 RMBS Alternative-A  12667FNL5 AAA (sf)
Alternative Loan Trust 2004-16CB 2004-16CB 2-A-4 RMBS Alternative-A  12667FNM3 AAA (sf)
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Alternative Loan Trust 2004-18CB 2004-18CB 1-A-1 RMBS Alternative-A  12667FQG3 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-4 RMBS Alternative-A  12667FQL2 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-5 RMBS Alternative-A  12667FQMO AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-6 RMBS Alternative-A  12667FQNS AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-7 RMBS Alternative-A  12667FQP3 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-8 RMBS Alternative-A  12667FQQ1 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 2-A-9 RMBS Alternative-A  12667FQR9 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 3-A-1 RMBS Alternative-A  12667FQS7 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 4-A-1 RMBS Alternative-A  12667FQT5 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 5-A-1 RMBS Alternative-A  12667FQU2 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB PO RMBS Alternative-A  12667FQV0 AAA (sf)
Alternative Loan Trust 2004-18CB 2004-18CB 5-A-2 RMBS Alternative-A  12667FRD9 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 A-1 RMBS Alternative-A  12667FPE9 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 A-2 RMBS Alternative-A  12667FPF6 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 A-3 RMBS Alternative-A  12667FPG4 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 A-4 RMBS Alternative-A  12667FPH2 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 PO RMBS Alternative-A  12667FPJ8 AAA (sf)
Alternative Loan Trust 2004-20T1 2004-20T1 B-1 RMBS Alternative-A  12667FPM!1 CC (sf)

Alternative Loan Trust 2004-20T1 2004-20T1 B-2 RMBS Alternative-A  12667FPN9 CC (sf)

Alternative Loan Trust 2004-22CB 2004-22CB B-2 RMBS Alternative-A  12667FSE6 CC (sf)

Alternative Loan Trust 2004-24CB 2004-24CB B-1 RMBS Alternative-A  12667FVT9 CC (sf)

Alternative Loan Trust 2004-25CB 2004-25CB B-1 RMBS Alternative-A  12667FWN1 CC (sf)

Alternative Loan Trust 2004-26T1 2004-26T1 B-2 RMBS Alternative-A  12667FWE1 CC (sf)

Alternative Loan Trust 2004-28CB 2004-28CB 2-A-1 RMBS Alternative-A  12667FYH2 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-2 RMBS Alternative-A  12667FAH8 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-3 RMBS Alternative-A  12667FAJ4 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-4 RMBS Alternative-A  12667FAK1 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-5 RMBS Alternative-A  12667FAL9 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-8 RMBS Alternative-A  12667FAPQ AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 1-A-9 RMBS Alternative-A  12667FAQ8 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 2-A-1 RMBS Alternative-A  12667FAU9 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 3-A-1 RMBS Alternative-A  12667FAV7 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB 4-A-1 RMBS Alternative-A  12667FAWS5 AAA (sf)
Alternative Loan Trust 2004-2CB 2004-2CB PO RMBS Alternative-A  12667FAX3 AAA (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-1 RMBS Alternative-A  12667FF75 AAA (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-4 RMBS Alternative-A  12667FG25 AAA (sf)
Alternative Loan Trust 2004-30CB 2004-30CB 1-A-5 RMBS Alternative-A  12667FG33 AAA (sf)
Alternative Loan Trust 2004-32CB 2004-32CB B-1 RMBS Alternative-A  12667FQ32 CC (sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A1 RMBS Alternative-A  12667FK79 CCC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 A-2 RMBS Alternative-A  12667FK87 CCC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 A-3 RMBS Alternative-A  12667FK95 CCC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 PO RMBS Alternative-A  12667FL29 CCC (sf)
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Alternative Loan Trust 2004-34T1 2004-34T1 M RMBS Alternative-A  12667FM28 CC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 B-1 RMBS Alternative-A  12667FM36 CC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 B-2 RMBS Alternative-A  12667FM44 CC (sf)
Alternative Loan Trust 2004-34T1 2004-34T1 A5 RMBS Alternative-A  12667FN92 CCC (sf)
Alternative Loan Trust 2004-36CB 2004-36CB B-1 RMBS Alternative-A  12667FS22 CC (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 A1 RMBS Alternative-A  12667FDN2 AAA (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 A-2 RMBS Alternative-A  12667FDP7 AAA (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 A-3 RMBS Alternative-A  12667FDQ5 AAA (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 A-4 RMBS Alternative-A  12667FDR3 AAA (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 B-2 RMBS Alternative-A  12667FDV4 CC (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 PO RMBS Alternative-A  12667FDW?2 AAA (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 B-3 RMBS Alternative-A  12667FFC4 CC (sf)
Alternative Loan Trust 2004-3T1 2004-3T1 B-4 RMBS Alternative-A  12667FFD2 CC (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-1 RMBS Alternative-A  12667FCB9 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-2 RMBS Alternative-A  12667FCC7 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-3 RMBS Alternative-A  12667FCD5 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-4 RMBS Alternative-A  12667FCE3 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-5 RMBS Alternative-A  12667FCFO AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 1-A-6 RMBS Alternative-A  12667FCG8 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 2-A-1 RMBS Alternative-A  12667FCHB AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 3-A-1 RMBS Alternative-A  12667FCJ2 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 3-A-2 RMBS Alternative-A  12667FCK9 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 3-A-3 RMBS Alternative-A  12667FCL7 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB 3-A-4 RMBS Alternative-A  12667FCM5 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB PO RMBS Alternative-A  12667FCN3 AAA (sf)
Alternative Loan Trust 2004-4CB 2004-4CB B-2 RMBS Alternative-A  12667FCS2 CC (sf)
Alternative Loan Trust 2004-5CB 2004-5CB M RMBS Alternative-A  12667FDG7 CCC (sf)
Alternative Loan Trust 2004-5CB 2004-5CB B-1 RMBS Alternative-A  12667FDH5 CC (sf)
Alternative Loan Trust 2004-5CB 2004-5CB B-2 RMBS Alternative-A  12667FDJ1 CC (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 B-1 RMBS Alternative-A  12667FJA4 CC (sf)
Alternative Loan Trust 2004-9T1 2004-9T1 B-2 RMBS Alternative-A  12667FJB2 CC (sf)
Alternative Loan Trust 2004-J1 2004-J1 1-A-1 RMBS Alternative-A  12667FBC8 AAA (sf)
Alternative Loan Trust 2004-J1 2004-J1 1-X RMBS Alternative-A  12667FBD6 AAA (sf)
Alternative Loan Trust 2004-J1 2004-J1 2-A-1 RMBS Alternative-A  12667FBE4 AAA (sf)
Alternative Loan Trust 2004-J1 2004-J1 2-X RMBS Alternative-A  12667FBF1 AAA (sf)
Alternative Loan Trust 2004-J1 2004-J1 PO RMBS Alternative-A  12667FBG9 AAA (sf)
Alternative Loan Trust 2004-J1 2004-J1 B-2 RMBS Alternative-A  12667FBL8 CC (sf)
Alternative Loan Trust 2004-J10 2004-J10 B-1 RMBS Alternative-A  12667FVL6 CC (sf)
Alternative Loan Trust 2004-J10 2004-J10 B-2 RMBS Alternative-A  12667FVM4 CC (sf)
Alternative Loan Trust 2004-J12 2004-J12 B-1 RMBS Alternative-A  12667FE92 CC (sf)
Alternative Loan Trust 2004-J12 2004-J12 B-2 RMBS Alternative-A  12667FF26 CC (sf)
Alternative Loan Trust 2004-J13 2004-J13 1-A-2 RMBS Alternative-A  12667FC78 AAA (sf)
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Alternative Loan Trust 2004-J13 2004-J13 1-A-3 RMBS Alternative-A  12667FC86 AAA (sf)
Alternative Loan Trust 2004-J13 2004-J13 1-A-4 RMBS Alternative-A  12667FC94 AAA (sf)
Alternative Loan Trust 2004-J13 2004-J13 2-A-1 RMBS Alternative-A  12667FD28 AAA (sf)
Alternative Loan Trust 2004-J13 2004-J13 M-1 RMBS Alternative-A  12667FD36 AA (sf)

Alternative Loan Trust 2004-J13 2004-J13 2-A-2 RMBS Alternative-A  12667FS89 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 1-A-1 RMBS Alternative-A  12667FEA9 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 1-X RMBS Alternative-A  12667FEB7 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 2-X RMBS Alternative-A  12667FEC5 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 2-A-1 RMBS Alternative-A  12667FED3 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 3-A-3 RMBS Alternative-A  12667FEG6 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 3-A-5 RMBS Alternative-A  12667FEJO AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 3-A-6 RMBS Alternative-A  12667FEK7 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 3-A-7 RMBS Alternative-A  12667FELS AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 3-X RMBS Alternative-A  12667FEN1 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 4-X RMBS Alternative-A  12667FEP6 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 5-X RMBS Alternative-A  12667FEQ4 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 6-X RMBS Alternative-A  12667FER2 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 7-X RMBS Alternative-A  12667FESO AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 4-A-1 RMBS Alternative-A  12667FET8 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 5-A-1 RMBS Alternative-A  12667FEUS AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 6-A-1 RMBS Alternative-A  12667FEV3 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 7-A-1 RMBS Alternative-A  12667FEW1 AAA (sf)
Alternative Loan Trust 2004-J2 2004-J2 PO RMBS Alternative-A  12667FEX9 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 1-A-1 RMBS Alternative-A  12667FGT6 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 1-X RMBS Alternative-A  12667FGU3 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 2-A-1 RMBS Alternative-A  12667FGV1 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 2-X RMBS Alternative-A  12667FGW9 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 3-A-1 RMBS Alternative-A  12667FGX7 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 3-X RMBS Alternative-A  12667FGY5 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 4-A-1 RMBS Alternative-A  12667FGZ2 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 4-X RMBS Alternative-A  12667FHAG AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 5-A-1 RMBS Alternative-A  12667FHB4 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 5-X RMBS Alternative-A  12667FHC2 AAA (sf)
Alternative Loan Trust 2004-J3 2004-J3 PO RMBS Alternative-A  12667FHDO AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 1-A-1 RMBS Alternative-A  12667FRE7 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 1-X RMBS Alternative-A  12667FRF4 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 2-A-1 RMBS Alternative-A  12667FRG2 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 2-X RMBS Alternative-A  12667FRHO AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 3-A-1 RMBS Alternative-A  12667FRJ6 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 3-X RMBS Alternative-A  12667FRK3 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 PO RMBS Alternative-A  12667FRL1 AAA (sf)
Alternative Loan Trust 2004-J6 2004-J6 B-3 RMBS Alternative-A  12667FRR8 CC (sf)
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Alternative Loan Trust 2004-J8 2004-J8 1-A-1 RMBS Alternative-A  12667FSF3 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 1-X RMBS Alternative-A  12667FSG1 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 2-A-1 RMBS Alternative-A  12667FSH9 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 2-X RMBS Alternative-A  12667FSJ5 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 3-A-1 RMBS Alternative-A  12667FSK2 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 3-X RMBS Alternative-A  12667FSLO AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 4-A1 RMBS Alternative-A  12667FSM8 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 4-X RMBS Alternative-A  12667FSNG AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 PO-A RMBS Alternative-A  12667FSP1 AAA (sf)
Alternative Loan Trust 2004-J8 2004-J8 PO-B RMBS Alternative-A  12667FTT2 AAA (sf)
American Home Mortgage Investment Trust 2004-2 2004-2 |-A RMBS Alternative-A  02660TAV5 AAA (sf)
American Home Mortgage Investment Trust 2004-2 2004-2 [I-A RMBS Alternative-A  02660TAW3 AAA (sf)
American Home Mortgage Investment Trust 2004-2 2004-2 III-A RMBS Alternative-A  02660TAX1 AAA (sf)
American Home Mortgage Investment Trust 2004-2 2004-2 IV-A-6 RMBS Alternative-A  02660TBD4 AAA (sf)
American Home Mortgage Investment Trust 2004-2 2004-2 V-A RMBS Alternative-A  02660TBE2 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 |-A RMBS Alternative-A  02660TBK8 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 [I-A RMBS Alternative-A  02660TBL6 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 III-A RMBS Alternative-A  02660TBM4 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 IV-A RMBS Alternative-A  02660TBN2 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 V-A RMBS Alternative-A  02660TBP7 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 VI-A1 RMBS Alternative-A  02660TBQ5 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 VI-A4 RMBS Alternative-A  02660TBT9 AAA (sf)
American Home Mortgage Investment Trust 2004-3 2004-3 VI-Ab RMBS Alternative-A  02660TBUG AAA (sf)
Banc of America Funding 2004-C Trust 2004-C 1-A-1 RMBS Alternative-A  05946XLS0 AAA (sf)
Banc of America Funding 2004-C Trust 2004-C 2-A-1 RMBS Alternative-A  05946XL\W1 AA (sf)
Banc of America Funding 2004-C Trust 2004-C 2-A-2 RMBS Alternative-A  05946XLX9 AA (sf)
Banc of America Funding 2004-C Trust 2004-C 4-A-1 RMBS Alternative-A  05946XMA8 A (sf)
Banc of America Funding 2004-C Trust 2004-C 4-A-2 RMBS Alternative-A  05946XMB6 AA- (sf)
Banc of America Funding 2004-C Trust 2004-C 1-B-1 RMBS Alternative-A  05946XMD2 AA (sf)
Banc of America Funding 2004-C Trust 2004-C 1-B-2 RMBS Alternative-A  05946XMEQ A (sf)
Banc of America Funding 2004-C Trust 2004-C CB-2 RMBS Alternative-A  05946XMH3 CC (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 [-A RMBS Alternative-A  07386HCE9 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 |-X RMBS Alternative-A  07386HCF6 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 Il-A RMBS Alternative-A  07386HCH2 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 IV-A RMBS Alternative-A  07386HCJ8 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 V-A RMBS Alternative-A  07386HCK5 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 VI-A RMBS Alternative-A  07386HCL3 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 B-1 RMBS Alternative-A  07386HCM1 AAA (sf)
Bear Stearns ALT-A Trust 2003-3 2003-3 [I-A RMBS Alternative-A  07386HCT6 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 1-A-1 RMBS Alternative-A  07386HDDO AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 [-X-A-1 RMBS Alternative-A  07386HDES AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 |-A-2 RMBS Alternative-A  07386HDF5 AAA (sf)
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Bear Stearns ALT-A Trust 2003-5 2003-5 [-X-A-2 RMBS Alternative-A  07386HDG3 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 |-A-3 RMBS Alternative-A  07386HDH1 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 [-X-A-3 RMBS Alternative-A  07386HDJ7 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 [I-A-1 RMBS Alternative-A  07386HDL2 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 [I-A-2 RMBS Alternative-A  07386HDMO AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 [I-X-A-2 RMBS Alternative-A  07386HDNS AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 lI-A RMBS Alternative-A  07386HDP3 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 IV-A RMBS Alternative-A  07386HDQ1 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 M RMBS Alternative-A  07386HDS7 AAA (sf)
Bear Stearns ALT-A Trust 2003-5 2003-5 B-3 RMBS Alternative-A  07386HDVO CC (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 |-A-1 RMBS Alternative-A  07386HDZ1 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 |-X-A-1 RMBS Alternative-A  07386HEAS AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 [-A-2 RMBS Alternative-A  07386HEB3 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 |-X-A-2 RMBS Alternative-A  07386HEC1 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 [I-A-1 RMBS Alternative-A  07386HED9 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 [I-A-X-1 RMBS Alternative-A  07386HEE7 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 [I-A-2 RMBS Alternative-A  07386HEF4 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 [I-A-X-2 RMBS Alternative-A  07386HEG?2 AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 III-A RMBS Alternative-A  07386HEHO AAA (sf)
Bear Stearns ALT-A Trust 2003-6 2003-6 IV-A RMBS Alternative-A  07386HEJB AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 |-A-1 RMBS Alternative-A  07386HFE6 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 1-X-A-1 RMBS Alternative-A  07386HFF3 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 |-A-2 RMBS Alternative-A  07386HFG1 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 |-X-A-2 RMBS Alternative-A  07386HFH9 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 V-A-1 RMBS Alternative-A  07386HFJ5 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-A-1 RMBS Alternative-A  07386HFK2 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-X-A-1 RMBS Alternative-A  07386HFR7 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-A-2 RMBS Alternative-A  07386HFS5 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-X-A-2 RMBS Alternative-A  07386HFT3 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-A-3 RMBS Alternative-A  07386HFUO AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [I-X-A-3 RMBS Alternative-A  07386HFV8 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 l1-A-1 RMBS Alternative-A  07386HFW6 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 20041 lII-X-A-1 RMBS Alternative-A  07386HFX4 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [V-A-1 RMBS Alternative-A  07386HFY?2 AAA (sf)
Bear Stearns ALT-A Trust 2004-1 2004-1 [V-X-A-1 RMBS Alternative-A  07386HFZ9 AAA (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 |-A-1 RMBS Alternative-A  07386HMP3 AAA (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 |-A-2 RMBS Alternative-A  07386HMQ1 AAA (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 |-M-1 RMBS Alternative-A  07386HMR9 B (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 |-B-1 RMBS Alternative-A  07386HMT5H CC (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 |-B-2 RMBS Alternative-A  07386HMU2 CC (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 II-A-3 RMBS Alternative-A  07386HMX6 AA (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 [I-A-5 RMBS Alternative-A  07386HMZ1 AA+ (sf)
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Bear Stearns ALT-A Trust 2004-11 2004-11 [I-X-A-5 RMBS Alternative-A  07386HNA5 AA+ (sf)
Bear Stearns ALT-A Trust 2004-11 2004-11 II-B-2 RMBS Alternative-A  07386HNG2 CC (sf)
Bear Stearns ALT-A Trust 2004-13 2004-13 [-A-1 RMBS Alternative-A  07386HPX3 A+ (sf)
Bear Stearns ALT-A Trust 2004-13 2004-13 [-A-2 RMBS Alternative-A  07386HPY1 A- (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 |-A-1 RMBS Alternative-A  07386HGL9 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 |-A-2 RMBS Alternative-A  07386HGM7 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [-A-3 RMBS Alternative-A  07386HGN5 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 II-A-1 RMBS Alternative-A  07386HGPO AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [I-A-2 RMBS Alternative-A  07386HGQ8 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 II-A-3 RMBS Alternative-A  07386HGR6 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [II-A-1 RMBS Alternative-A  07386HGS4 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 IV-A-1 RMBS Alternative-A  07386HGT2 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 V-A-1 RMBS Alternative-A  07386HGU9 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 B-3 RMBS Alternative-A  07386HGZ8 CC (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 |-X-A-1 RMBS Alternative-A  07386HHA2 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 |-X-A-2 RMBS Alternative-A  07386HHBO AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [I-X-A-1 RMBS Alternative-A  07386HHC8 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [I-X-A-2 RMBS Alternative-A  07386HHD6 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [I-X-A-3 RMBS Alternative-A  07386HHE4 AAA (sf)
Bear Stearns ALT-A Trust 2004-2 2004-2 [1I-X-A-1 RMBS Alternative-A  07386HHF1 AAA (sf)
Bear Stearns ALT-A Trust 2004-3 2004-3 A-1 RMBS Alternative-A  07386HGGO AAA (sf)
Bear Stearns ALT-A Trust 2004-3 2004-3 M-1 RMBS Alternative-A  07386HGH8 AA (sf)
Bear Stearns ALT-A Trust 2004-3 2004-3 M-2 RMBS Alternative-A  07386HGJ4 BBB+ (sf)
Bear Stearns Alt-A Trust 2004-4 2004-4 A1 RMBS Alternative-A  07386HHT1 AAA (sf)
Bear Stearns Alt-A Trust 2004-4 2004-4 B RMBS Alternative-A  07386HHW4 CC (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 [-A RMBS Alternative-A  07386HJU6 AAA (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 [I-A-1 RMBS Alternative-A  07386HJV4 AAA (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 III-A RMBS Alternative-A  07386HJW2 AAA (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 M-1 RMBS Alternative-A  07386HJX0 BBB- (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 M-2 RMBS Alternative-A  07386HJY8 CCC (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 II-A-3 RMBS Alternative-A  07386HKB6 AAA (sf)
Bear Stearns ALT-A Trust 2004-6 2004-6 B-2 RMBS Alternative-A  07386HKH3 CC (sf)
Bear Stearns ALT-A Trust 2004-7 2004-7 [I-A-1 RMBS Alternative-A  07386HKK6 AAA (sf)
Bear Stearns ALT-A Trust 2004-7 2004-7 [II-A-1 RMBS Alternative-A  07386HKL4 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 [-A-1 RMBS Alternative-A  07386HKY6 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 [I-A-1 RMBS Alternative-A  07386HKZ3 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 [I-A-2 RMBS Alternative-A  07386HLA7 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 [II-A-1 RMBS Alternative-A  07386HLB5 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 IV-A-1 RMBS Alternative-A  07386HLC3 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 V-A-1 RMBS Alternative-A  07386HLD1 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 VI-A-1 RMBS Alternative-A  07386HLE9 AAA (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 VII-A-1 RMBS Alternative-A  07386HLF6 AAA (sf)
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Bear Stearns ALT-A Trust 2004-9 2004-9 B-1 RMBS Alternative-A  07386HLH2 B- (sf)
Bear Stearns ALT-A Trust 2004-9 2004-9 |-A-2 RMBS Alternative-A  07386HLY5 AAA (sf)
Bear Stearns ARM Trust 2004-12 2004-12 [-A-1 RMBS Alternative-A  07384M6F4 A- (sf)
Bear Stearns ARM Trust 2004-12 2004-12 [I-A-1 RMBS Alternative-A  07384M6HO A- (sf)
Bear Stearns ARM Trust 2004-12 2004-12 [I-A-2 RMBS Alternative-A  07384MB6K3 A- (sf)
Bear Stearns ARM Trust 2004-12 2004-12 [I-A-3 RMBS Alternative-A  07384M6M9 A- (sf)
Bear Stearns ARM Trust 2004-12 2004-12 [II-A-1 RMBS Alternative-A  07384M6P2 A- (sf)
Bear Stearns ARM Trust 2004-12 2004-12 IV-A-1 RMBS Alternative-A  07384M6Q0 A- (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 [-A1 RMBS Alternative-A  073879AA6 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 |-A2 RMBS Alternative-A  073879AB4 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 |-A3 RMBS Alternative-A  073879AC2 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 |-A4 RMBS Alternative-A  073879AD0 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 |-X RMBS Alternative-A  073879AES8 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 |-PO RMBS Alternative-A  073879AF5 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 [I-A RMBS Alternative-A  073879AG3 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 [I-X RMBS Alternative-A  073879AH1 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 [I-PO RMBS Alternative-A  073879AJ7 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC2 2004-AC2 B-3 RMBS Alternative-A  073879AMO CC (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC3 2004-AC3 A1 RMBS Alternative-A  073879BM9 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC3 2004-AC3 A-2 RMBS Alternative-A  073879BN7 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC3 2004-AC3 M-1 RMBS Alternative-A  073879BP2 AA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC3 2004-AC3 B-2 RMBS Alternative-A  073879BT4 CC (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A1 RMBS Alternative-A  073879EA2 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A-2 RMBS Alternative-A  073879EBO AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A-3 RMBS Alternative-A  073879EC8 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A-4 RMBS Alternative-A  073879ED6 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A5 RMBS Alternative-A  073879EE4 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 A-6 RMBS Alternative-A  073879EF1 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC4 2004-AC4 B RMBS Alternative-A  073879EJ3 CC (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-AC5 A-1 RMBS Alternative-A  073879GM4 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-AC5 A-2 RMBS Alternative-A  073879GN2 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-AC5 A-3 RMBS Alternative-A  073879GP7 AAA (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC5 2004-AC5 B-3 RMBS Alternative-A  073879GV4 CC (sf)
Bear Stearns Asset Backed Securities | Trust 2004-AC6 2004-AC6 B-3 RMBS Alternative-A  073879LW6 CC (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC4 2003-AC4 A RMBS Alternative-A  07384YKF2 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-AC5 A1 RMBS Alternative-A  07384YMA1 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-ACh A-2 RMBS Alternative-A  07384YMB9 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-AC5 A-3 RMBS Alternative-A  07384YMC7 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-AC5 A-4 RMBS Alternative-A  07384YMD5 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-AC5 M-1 RMBS Alternative-A  07384YME3 AA+ (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC5 2003-AC5 A5 RMBS Alternative-A  07384YNAO AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC6 2003-AC6 A1 RMBS Alternative-A  07384YNH5 AAA (sf)
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Bear Stearns Asset Backed Securities Trust 2003-AC6 2003-AC6 A-2 RMBS Alternative-A  07384YNUG AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC6 2003-AC6 A-3 RMBS Alternative-A  07384YNV4 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC6 2003-AC6 A-4 RMBS Alternative-A  07384YNW2 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC6 2003-AC6 A5 RMBS Alternative-A  07384YNX0 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC7 2003-AC7 A-1 RMBS Alternative-A  07384YPH3 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC7 2003-AC7 A-2 RMBS Alternative-A  07384YPJ9 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC7 2003-AC7 A-4 RMBS Alternative-A  07384YPL4 AAA (sf)
Bear Stearns Asset Backed Securities Trust 2003-AC7 2003-AC7 M-1 RMBS Alternative-A  07384YPNO AA (sf)
CHL Mortgage Pass-Through Trust 2004-16 2004-16 X RMBS Alternative-A  12669FX65 AAA (sf)
CHL Mortgage Pass-Through Trust 2004-16 2004-16 1-A-4A RMBS Alternative-A  12669FY23 AAA (sf)
Citigroup Mortgage Loan Trust Inc. 2004-HYB4 1-B1 RMBS Alternative-A  17307GLY2 CC (sf)
Citigroup Mortgage Loan Trust Inc. 2004-HYB4 A-A RMBS Alternative-A  17307GMC9 AAA (sf)
Citigroup Mortgage Loan Trust Inc. 2004-HYB4 A-X RMBS Alternative-A  17307GMD?7 AAA (sf)
Citigroup Mortgage Loan Trust Inc. 2004-HYB4 2-B1 RMBS Alternative-A  17307GMEb BBB+ (sf)
Citigroup Mortgage Loan Trust Inc. 2004-HYB4 1-M RMBS Alternative-A  17307GMPO CCC (sf)
Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2 [-A RMBS Alternative-A  17307GEBO AAA (sf)
Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2 II-A RMBS Alternative-A  17307GEC8 AAA (sf)
Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2 II-A RMBS Alternative-A  17307GED6 AAA (sf)
Citigroup Mortgage Loan Trust Series 2004-HYB2 2004-HYB2 B-4 RMBS Alternative-A  17307GOM5 CC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 [-A-1 RMBS Alternative-A  22541QEZ1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 [I-A-1 RMBS Alternative-A  22541QFA5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 [I-A-2 RMBS Alternative-A  22541QFB3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 II-A-3 RMBS Alternative-A  22541QFC1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 [I-A-4 RMBS Alternative-A  22541QFD9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 III-A-1 RMBS Alternative-A  22541QFE7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 [I-X RMBS Alternative-A  22541QFF4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 IV-M-1 RMBS Alternative-A  22541QFG2 AA+ (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR18 C-B-1 RMBS Alternative-A  22541QFJ6 AA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 IX-M-2 RMBS Alternative-A  225410A28 A+ (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 lII-A-2 RMBS Alternative-A  22541QF64 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 [-A-1 RMBS Alternative-A  22541QZP0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 [I-A-1 RMBS Alternative-A 225410708 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 III-A-1 RMBS Alternative-A  22541QZR6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 IV-A-1 RMBS Alternative-A 225410754 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 V-A-1 RMBS Alternative-A 225410712 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 VI-A-1 RMBS Alternative-A  225410ZU9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 VII-A-1 RMBS Alternative-A  22541Q2V7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 VIII-A-1 RMBS Alternative-A  22541Q0ZW5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR26 l-X RMBS Alternative-A  22541Q7Y1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28 VI-M-1 RMBS Alternative-A  22541QU67 AA+ (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28 VI-M-2 RMBS Alternative-A  22541QU75 A+ (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR28 C-B-2 RMBS Alternative-A  22541QV25 CC (sf)
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Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 [I-A-1 RMBS Alternative-A  2254102A9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 [II-A-1 RMBS Alternative-A  2254102B7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 IV-A-1 RMBS Alternative-A  2254102C5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 V-A-1 RMBS Alternative-A  2254102D3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 VI-M-1 RMBS Alternative-A  2254102F8 AA+ (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 VI-M-2 RMBS Alternative-A  2254102G6 CCC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR30 [-A-1 RMBS Alternative-A 225410796 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 [-A-1 RMBS Alternative-A  2254104U3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 [I-A-1 RMBS Alternative-A 22541041 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 [II-A-1 RMBS Alternative-A  2254104W9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 IV-A-1 RMBS Alternative-A  2254104X7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR1 V-A-1 RMBS Alternative-A  2254104Y5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 [-A-1 RMBS Alternative-A  2254106Y3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 [I-A-1 RMBS Alternative-A 225410670 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 [II-A-1 RMBS Alternative-A  22541Q7A4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 IV-A-1 RMBS Alternative-A 225410782 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 V-A-1 RMBS Alternative-A  22541Q7C0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 C-B-1 RMBS Alternative-A  22541Q7L0 CCC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2 C-B-2 RMBS Alternative-A  22541Q7M8 CC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 C-B-4 RMBS Alternative-A  22541SDH8 CC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 |-A-1 RMBS Alternative-A  22541SDR6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 [I-A-1 RMBS Alternative-A  22541SDS4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 [II-A-1 RMBS Alternative-A  22541SDT2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 [II-A-2 RMBS Alternative-A  22541SDU9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 IV-A-1 RMBS Alternative-A  22541SDV7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 V-A-1 RMBS Alternative-A  22541SDW5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 |-X RMBS Alternative-A  22541SEBO AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 [I-X RMBS Alternative-A  22541SEC8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 II-X RMBS Alternative-A  22541SED6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 VI-M-1 RMBS Alternative-A  22541SEE4 AA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 VI-M-2 RMBS Alternative-A  22541SEF1 A (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 VI-M-3 RMBS Alternative-A  22541SEG9 CC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR3 C-B-1 RMBS Alternative-A  22541SEH7 AA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 V-A-1 RMBS Alternative-A  22541SFC7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 V-A-2 RMBS Alternative-A  22541SFD5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 V-A-4 RMBS Alternative-A  22541SFF0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR4 V-A-5 RMBS Alternative-A  22541SFG8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 1-A-1 RMBS Alternative-A  22541SHY7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 2-A-1 RMBS Alternative-A  22541SHZ4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 2-A-2 RMBS Alternative-A  22541SJA7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 3-A-1 RMBS Alternative-A  22541SJB5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 4-A-1 RMBS Alternative-A  22541SJC3 AAA (sf)
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Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 5-A-1 RMBS Alternative-A  22541SJD1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 6-A-1 RMBS Alternative-A  22541SJE9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 7-A-1 RMBS Alternative-A  22541SJF6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 8-A-1 RMBS Alternative-A  22541SJG4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 9-A-1 RMBS Alternative-A  22541SJH2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 10-A-1 RMBS Alternative-A  22541SJJ8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 11-A-1 RMBS Alternative-A  22541SJK5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 11-A-2 RMBS Alternative-A  22541SJL3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 2-X RMBS Alternative-A  22541SJQ2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 9-X RMBS Alternative-A  22541SJR0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 11-M-1 RMBS Alternative-A  22541SJS8 B (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 |-B-1 RMBS Alternative-A  22541SKQ0 AA- (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 |-B-2 RMBS Alternative-A  22541SKR8 CC (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 7-A-2 RMBS Alternative-A  22541SLG1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 7-A-3 RMBS Alternative-A  22541SLH9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 7-X RMBS Alternative-A  22541SLJ5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR5 10-A-2 RMBS Alternative-A  22541SLLO AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 1-A-1 RMBS Alternative-A  22541SNT1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 2-A-1 RMBS Alternative-A  22541SNU8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 3-A-1 RMBS Alternative-A  22541SNV6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 4-A-1 RMBS Alternative-A  22541SNW4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 5-A-1 RMBS Alternative-A  22541SNX2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 6-A-1 RMBS Alternative-A  22541SNY0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 7-A-1 RMBS Alternative-A  22541SNZ7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 8-A-1 RMBS Alternative-A  22541SPAQ AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 9-A-2 RMBS Alternative-A  22541SPC6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 9-A-4 RMBS Alternative-A  22541SPE2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR6 5-A-2 RMBS Alternative-A  22541SQU5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 1-A-1 RMBS Alternative-A  22541SXD5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 2-A-1 RMBS Alternative-A  22541SXE3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 4-A-1 RMBS Alternative-A  22541SXG8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 5-A-1 RMBS Alternative-A  22541SXH6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 6-A-1 RMBS Alternative-A  22541SXJ2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 7-A-1 RMBS Alternative-A  22541SXK9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 8-A-1 RMBS Alternative-A  22541SXL7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 8-A-4 RMBS Alternative-A  22541SXP8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR8 8-A-6 RMBS Alternative-A  22541SYX0 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 [-A-1 RMBS Alternative-A  22541Q3U4 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 [I-A-2 RMBS Alternative-A  2254103W0 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 II-A-3 RMBS Alternative-A  2254103X8 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 [I-A-4 RMBS Alternative-A  22541Q3Y6 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 [II-A-1 RMBS Alternative-A 225410373 AAA (sf)
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CSFB Mortgage-Backed Trust Series 2003-29 2003-29 IV-A-1 RMBS Alternative-A  2254104A7 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 V-A-1 RMBS Alternative-A  2254104Bb5 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 VI-A-1 RMBS Alternative-A  22541Q4C3 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 VII-A-1 RMBS Alternative-A  2254104D1 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 VII-A-1 RMBS Alternative-A  2254104E9 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-X-1 RMBS Alternative-A  22541Q4F6 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-X-2 RMBS Alternative-A  2254104G4 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-P-1 RMBS Alternative-A  2254104H2 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-P-2 RMBS Alternative-A  2254104J8 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-P-3 RMBS Alternative-A  2254104K5 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-B-1 RMBS Alternative-A 225410413 AA+ (sf)
CSFB Mortgage-Backed Trust Series 2003-29 2003-29 D-X-3 RMBS Alternative-A 225410458 AAA (sf)
Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-2XS A5 RMBS Alternative-A  251510AV5 AAA (sf)
2003-2XS

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-2XS A-6 RMBS Alternative-A  251510AW3 AAA (sf)
2003-2XS

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-2XS M-2 RMBS Alternative-A  251510AZ6 CC (sf)
2003-2XS

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [-A-1 RMBS Alternative-A  251510BC6 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 A-PO-1 RMBS Alternative-A  251510BD4 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 |-A-X RMBS Alternative-A  251510BE2 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [I-A-1 RMBS Alternative-A  251510BF9 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [I-A-6 RMBS Alternative-A  251510BL6 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 A-PO-2 RMBS Alternative-A  251510BQ5 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [V-A-1 RMBS Alternative-A  251510BR3 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 M-X RMBS Alternative-A  251510BT9 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [I-A-X RMBS Alternative-A  251510BY8 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 [II-A-1 RMBS Alternative-A  251510BZ5 AAA (sf)
2003-3

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, Series ~ 2003-3 B-3 RMBS Alternative-A  251510CM3 CC (sf)
2003-3

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 lII-A-5 RMBS Alternative-A  251563CA8 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 III-A-6 RMBS Alternative-A  251563CB6 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 [1-M-3 RMBS Alternative-A  251563CF7 CC (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 20041 [-A-1 RMBS Alternative-A  251563CG5 AAA (sf)

Series 2004-1
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Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 [-A-X RMBS Alternative-A  251563CH3 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 |-A-PO RMBS Alternative-A  251563CJ9 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 II-A-1 RMBS Alternative-A  251563CK6 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 20041 [I-A-X RMBS Alternative-A  251563CL4 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 [I-A-PO RMBS Alternative-A  251563CMI2 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 M RMBS Alternative-A  251563CNO AA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 20041 B-1 RMBS Alternative-A  251563CP5 A (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 B-2 RMBS Alternative-A  251563CQ3 BBB (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 [I-A-2 RMBS Alternative-A  251563CV2 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-1 II-A-3 RMBS Alternative-A  251563CW0 AAA (sf)
Series 2004-1

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-3 |-A-4 RMBS Alternative-A  251563DV1 AAA (sf)
Series 2004-3

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-3 [-A-5 RMBS Alternative-A  251563DW9 AAA (sf)
Series 2004-3

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-3 |-A-6 RMBS Alternative-A  251563DX7 AAA (sf)
Series 2004-3

Deutsche Mortgage Securities Inc Mortgage Loan Trust 2004-3 |-A-7 RMBS Alternative-A  251563DY5 AAA (sf)
Series 2004-3

Deutsche Mortgage Securities, Inc. Mortgage Loan Trust, 2004-2 A-5 RMBS Alternative-A  251563DL3 AAA (sf)
Series 2004-2

Deutsche Mortgage Securities, Inc. Mortgage Loan Trust, 2004-2 A-6 RMBS Alternative-A  251563DM1 AAA (sf)
Series 2004-2

Deutsche Mortgage Securities, Inc. Mortgage Loan Trust, 2004-2 M-3 RMBS Alternative-A  251563DR0 CC (sf)
Series 2004-2

DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 1-A1A RMBS Alternative-A  23332UBD5 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 1-A1B RMBS Alternative-A  23332UBE3 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 2-A1 RMBS Alternative-A  23332UBF0 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 2-A2A RMBS Alternative-A  23332UBG8 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 2-A2B RMBS Alternative-A  23332UBHB AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 X RMBS Alternative-A  23332UBJ2 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 B-1 RMBS Alternative-A  23332UBL7 AA+ (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 B-2 RMBS Alternative-A  23332UBM5 B (sf)
DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 B-4 RMBS Alternative-A  23332UBP8 CC (sf)
DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 1-A1A RMBS Alternative-A  23332UBU7 BBB (sf)
DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 2-A2A RMBS Alternative-A  23332UBX1 AAA (sf)
DSLA Mortgage Loan Trust 2004-AR4 2004-AR4 X-2 RMBS Alternative-A  23332UCG7 AAA (sf)
First Horizon Alternative Mortgage Pass-Through Trust 2004-AA1 A-1 RMBS Alternative-A  32051D3G5 AAA (sf)

2004-AA1
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First Horizon Alternative Mortgage Pass-Through Trust 2004-AA1 A-3 RMBS Alternative-A  32051D3J9 AAA (sf)
2004-AA1
First Horizon Alternative Mortgage Securities Trust 2004-AA2  2004-AA2 [-A-1 RMBS Alternative-A  32051D4P4 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA2  2004-AA2 [I-A-1 RMBS Alternative-A  32051D4S8 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA3  2004-AA3 A-1 RMBS Alternative-A  32051D6B3 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA3  2004-AA3 A-2 RMBS Alternative-A  32051D6C1 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA3  2004-AA3 A-3 RMBS Alternative-A  32051D6D9 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA4  2004-AA4 A-1 RMBS Alternative-A  32051GAA3 AA+ (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA5  2004-AA5 [-A-1 RMBS Alternative-A  32051GBR5 AA+ (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA5  2004-AA5 [I-A-1 RMBS Alternative-A  32051GBT1 AA+ (sf)
First Horizon Alternative Mortgage Securities Trust 2004-AA5  2004-AA5 [I-A-2 RMBS Alternative-A  32051GBU8 AA+ (sf)
First Horizon Alternative Mortgage Securities Trust 2004-FA1  2004-FA1 II-A-PO RMBS Alternative-A  32051D7A4 AAA (sf)
First Horizon Alternative Mortgage Securities Trust 2004-FA1  2004-FA1 [I-A-1 RMBS Alternative-A  32051D7E6 AAA (sf)
GSAA Home Equity Trust 2004-10 2004-10 AF-3 RMBS Alternative-A  36242DNB5 AAA (sf)
GSAA Home Equity Trust 2004-10 2004-10 AF-4 RMBS Alternative-A  36242DNC3 AAA (sf)
GSAA Home Equity Trust 2004-10 2004-10 AF-5 RMBS Alternative-A  36242DND1 AAA (sf)
GSAA Home Equity Trust 2004-10 2004-10 M-1 RMBS Alternative-A  36242DNE9 AA (sf)
GSAA Home Equity Trust 2004-10 2004-10 B-3 RMBS Alternative-A  36242DNJ8 CC (sf)
GSAA Home Equity Trust 2004-11 2004-11 1A1 RMBS Alternative-A  36242DQE6 AAA (sf)
GSAA Home Equity Trust 2004-11 2004-11 2A1 RMBS Alternative-A  36242DQF3 AAA (sf)
GSAA Home Equity Trust 2004-11 2004-11 2A2 RMBS Alternative-A  36242DQG1 AAA (sf)
GSAA Home Equity Trust 2004-11 2004-11 2A3 RMBS Alternative-A  36242DQH9 AAA (sf)
GSAA Home Equity Trust 2004-11 2004-11 M-1 RMBS Alternative-A  36242DQJ5 B- (sf)
GSAA Home Equity Trust 2004-5 2004-5 AF-4 RMBS Alternative-A  36228F5E2 AAA (sf)
GSAA Home Equity Trust 2004-5 2004-5 AF-5 RMBS Alternative-A  36228F5F9 AAA (sf)
GSAA Trust 2004-3 2004-3 AF-4 RMBS Alternative-A  36228F3P9 AAA (sf)
GSAA Trust 2004-3 2004-3 AF-5 RMBS Alternative-A  36228F3Q7 AAA (sf)
GSAA Trust 2004-3 2004-3 M-1 RMBS Alternative-A  36228F3R5 AA (sf)
GSAA Trust 2004-CW1 2004-CW1 [-A-1 RMBS Alternative-A  36228FT48 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 [I-A-1 RMBS Alternative-A  36228FT55 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 II-A-2 RMBS Alternative-A  36228FT63 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 A-P RMBS Alternative-A  36228FT71 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 A-X RMBS Alternative-A  36228FT89 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 B3 RMBS Alternative-A  36228FU38 CC (sf)
GSAA Trust 2004-CW1 2004-CW1 II-A-3 RMBS Alternative-A  36228FV45 AAA (sf)
GSAA Trust 2004-CW1 2004-CW1 B4 RMBS Alternative-A  36228FV52 CC (sf)
HarborView Mortgage Loan Trust 2004-11 2004-11 B-1 RMBS Alternative-A  41161PKQ5 CC (sf)
HarborView Mortgage Loan Trust 2004-2 2004-2 B-2 RMBS Alternative-A  41161PDQ3 CC (sf)
HomeBanc Mortgage Trust 2004-1 2004-1 |-A RMBS Alternative-A  43739EAAD AAA (sf)
HomeBanc Mortgage Trust 2004-1 2004-1 [I-A RMBS Alternative-A  43739EAB3 AAA (sf)
HomeBanc Mortgage Trust 2004-1 2004-1 [I-M-1 RMBS Alternative-A  43739EAD9 B- (sf)
HomeBanc Mortgage Trust 2004-1 2004-1 |-B RMBS Alternative-A  43739EAG2 CC (sf)
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HomeBanc Mortgage Trust 2004-1 2004-1 II-B RMBS Alternative-A  43739EAHO CC (sf)
HomeBanc Mortgage Trust 2004-2 2004-2 A1 RMBS Alternative-A  43739EAJ6 AAA (sf)
HomeBanc Mortgage Trust 2004-2 2004-2 B-1 RMBS Alternative-A  43739EAN7 CC (sf)
Homestar Mortgage Acceptance Corp. 2004-2 AV-1 RMBS Alternative-A  437690AL4 AAA (sf)
Homestar Mortgage Acceptance Corp. 2004-2 AV-2 RMBS Alternative-A  437690AM2 AAA (sf)
Homestar Mortgage Acceptance Corp. 2004-2 M-1 RMBS Alternative-A  437690AN0 AA (sf)
Homestar Mortgage Acceptance Corp. 2004-2 M-3 RMBS Alternative-A  437690AQ3 B- (sf)
Homestar Mortgage Acceptance Corp. 2004-2 M-4 RMBS Alternative-A  437690AR1 CCC (sf)
Homestar Mortgage Acceptance Corp. 2004-4 A-3 RMBS Alternative-A  437690BG4 AAA (sf)
Homestar Mortgage Acceptance Corp. 2004-4 M-1 RMBS Alternative-A  437690BH2 AA (sf)
Homestar Mortgage Acceptance Corp. 2004-4 M-2 RMBS Alternative-A  437690BJ8 AA- (sf)
Homestar Mortgage Acceptance Corp. 2004-4 M-3 RMBS Alternative-A  437690BK5 A+ (sf)
Homestar Mortgage Acceptance Corp. 2004-4 M-4 RMBS Alternative-A  437690BL3 A (sf)
Impac CMB Trust Series 2004-11 2004-11 2-A-1 RMBS Alternative-A  45254NMB0 AA+ (sf)
Impac CMB Trust Series 2004-11 2004-11 2-M-3 RMBS Alternative-A  45254NMF1 CC (sf)
Impac CMB Trust Series 2004-11 2004-11 2-M-4 RMBS Alternative-A  45254NMG9 CC (sf)
Impac CMB Trust Series 2004-11 2004-11 2-M-5 RMBS Alternative-A  45254NMH7 CC (sf)
Impac CMB Trust Series 2004-4 2004-4 1-A-1 RMBS Alternative-A  45254NHS9 AAA (sf)
Impac CMB Trust Series 2004-4 2004-4 1-A-2 RMBS Alternative-A  45254NHT7 AAA (sf)
Impac CMB Trust Series 2004-4 2004-4 1-A-3 RMBS Alternative-A  45254NHU4 AAA (sf)
Impac CMB Trust Series 2004-4 2004-4 1-M-1 RMBS Alternative-A  45254NHV?2 AA+ (sf)
Impac CMB Trust Series 2004-4 2004-4 1-M-2 RMBS Alternative-A  45254NHW0 AA+ (sf)
Impac CMB Trust Series 2004-4 2004-4 1-M-3 RMBS Alternative-A  45254NHX8 AA (sf)
Impac CMB Trust Series 2004-4 2004-4 1-M-4 RMBS Alternative-A  45254NHY6 A- (sf)
Impac CMB Trust Series 2004-4 2004-4 1-M-5 RMBS Alternative-A  45254NHZ3 BB (sf)
Impac CMB Trust Series 2004-4 2004-4 2-A-1 RMBS Alternative-A  45254NJB4 AAA (sf)
Impac CMB Trust Series 2004-4 2004-4 2-M-1 RMBS Alternative-A  45254NJC2 AA+ (sf)
Impac CMB Trust Series 2004-4 2004-4 2-A-2 RMBS Alternative-A  45254NJF5 AAA (sf)
Impac CMB Trust Series 2004-9 2004-9 1-A-1 RMBS Alternative-A  45254NKX4 AAA (sf)
Impac CMB Trust Series 2004-9 2004-9 M-1 RMBS Alternative-A  45254NLB1 CCC (sf)
Impac Secured Assets Corp. 2004-3 1-A-3 RMBS Alternative-A  45254TPW8 AAA (sf)
Impac Secured Assets Corp. 2004-3 1-A-4 RMBS Alternative-A  45254TPX6 AAA (sf)
Impac Secured Assets Corp. 2004-3 1-A-5 RMBS Alternative-A  45254TPY4 AAA (sf)
Impac Secured Assets Corp. 2004-3 2-A-1 RMBS Alternative-A  45254TPZ1 AAA (sf)
Impac Secured Assets Corp. 2004-3 2-A-2 RMBS Alternative-A  45254TQAb AAA (sf)
Impac Secured Assets Corp. 2004-3 M-1 RMBS Alternative-A  45254TQB3 AA+ (sf)
Impac Secured Assets Corp. 2004-3 M-4 RMBS Alternative-A  45254TQE7 CC (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR11 2004-11 2-A RMBS Alternative-A  45660N6S9 BBB- (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR13 2004-AR13 1-A-1 RMBS Alternative-A  45660N7J8 BB (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 1-A RMBS Alternative-A  45660NX26 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 2-A RMBS Alternative-A  45660NX34 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 3-A-1 RMBS Alternative-A  45660NX42 AAA (sf)
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IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 3-A-2 RMBS Alternative-A  45660NX59 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 3-A-3 RMBS Alternative-A  45660NX67 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 4-A RMBS Alternative-A  45660NX75 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 5-A-1 RMBS Alternative-A  45660NX83 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 5-A-2 RMBS Alternative-A  45660NX91 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 6-A-1 RMBS Alternative-A  45660NY25 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR6 2004-AR6 6-A-2 RMBS Alternative-A  45660NY33 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 5-A-1 RMBS Alternative-A  45660N3S2 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 5-A-2 RMBS Alternative-A  45660N5D3 AAA (sf)
IndyMac INDX Mortgage Loan Trust 2004-AR9 2004-AR9 5-A-3 RMBS Alternative-A  45660N5E1 AAA (sf)
JPMorgan Mortgage Trust 2004-S1 2004-S1 1-A-1 RMBS Alternative-A  466247EK5 AAA (sf)
JPMorgan Mortgage Trust 2004-S1 2004-S1 C-B-4 RMBS Alternative-A  466247FQ1 CC (sf)
Lehman ABS Corp. 2003-1 Al RMBS Alternative-A  525170BL9 AAA (sf)
Lehman ABS Corp. 2003-1 M1 RMBS Alternative-A  525170BM7 AA (sf)
Manufacturers and Traders Trust Company Mortgage Trust 2003-1 Al RMBS Alternative-A  564760BH8 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A2 RMBS Alternative-A  564760BJ4 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A-3 RMBS Alternative-A  564760BK1 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 Ad RMBS Alternative-A  564760BL9 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 Ab RMBS Alternative-A  564760BM7 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 AB RMBS Alternative-A  564760BN5 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A7 RMBS Alternative-A  564760BP0 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A8 RMBS Alternative-A  564760BQ8 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A9 RMBS Alternative-A  564760BR6 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 A10 RMBS Alternative-A  564760BS4 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 Al RMBS Alternative-A  564760BT2 AAA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 B-1 RMBS Alternative-A  564760BU9 AA (sf)
2003-1

Manufacturers and Traders Trust Company Mortgage Trust 2003-1 B-2 RMBS Alternative-A  564760BV7 A (sf)
2003-1

MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 1-A-1 RMBS Alternative-A  576433HF6 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 1-A-X RMBS Alternative-A  576433HG4 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 2-A-1 RMBS Alternative-A  576433HH2 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 2-A-X RMBS Alternative-A  576433HJ8 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 3-A-1 RMBS Alternative-A  576433HK5 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 3-A-X RMBS Alternative-A  576433HL3 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 4-A-1 RMBS Alternative-A  576433HM1 AAA (sf)
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MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 4-A-X RMBS Alternative-A  576433HN9 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 5-M-1 RMBS Alternative-A  576433HS8 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 B-1 RMBS Alternative-A  576433HV1 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2003-7 2003-7 B-2 RMBS Alternative-A  576433HW9 AA- (sf)
MASTR Adjustable Rate Mortgages Trust 2004-11 2004-11 M-1 RMBS Alternative-A  576433SD9 AA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-11 2004-11 M-2 RMBS Alternative-A  576433SE7 A (sf)
MASTR Adjustable Rate Mortgages Trust 2004-11 2004-11 B-2 RMBS Alternative-A  576433SG2 CC (sf)
MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 1-A-1 RMBS Alternative-A  576433TNG A (sf)
MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 3-A-1 RMBS Alternative-A  576433TQ9 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 4-A-1 RMBS Alternative-A  576433TR7 AA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 A-C-1 RMBS Alternative-A  576433TSh A (sf)
MASTR Adjustable Rate Mortgages Trust 2004-12 2004-12 5-A-1 RMBS Alternative-A  576433UC8 A(sf)
MASTR Adjustable Rate Mortgages Trust 2004-2 2004-2 M-1 RMBS Alternative-A  576433KF2 AA+ (sf)
MASTR Adjustable Rate Mortgages Trust 2004-2 2004-2 M-2 RMBS Alternative-A  576433KG0 AA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 6-A-2 RMBS Alternative-A  576433PW0 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 6-M-1 RMBS Alternative-A  576433PX8 AA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 6-A-1 RMBS Alternative-A  576433QC3 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 B-3 RMBS Alternative-A  576433QJ8 CC (sf)
MASTR Adjustable Rate Mortgages Trust 2004-7 2004-7 B-4 RMBS Alternative-A  576433QM1 CC (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 1-A-1 RMBS Alternative-A  576434GW8 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 2-A-1 RMBS Alternative-A  576434GX6 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 3-A-1 RMBS Alternative-A  576434GY4 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 3-A-3 RMBS Alternative-A  576434HAb AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 3-A-4 RMBS Alternative-A  576434HB3 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 3-A-5 RMBS Alternative-A  576434HC1 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 4-A-1 RMBS Alternative-A  576434HD9 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 4-A-2 RMBS Alternative-A  576434HE7 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 4-A-3 RMBS Alternative-A  576434HF4 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 5-A-1 RMBS Alternative-A  576434HG2 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 6-A-1 RMBS Alternative-A  576434HHO AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-1 RMBS Alternative-A  576434HJ6 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-2 RMBS Alternative-A  576434HK3 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-3 RMBS Alternative-A  576434HL1 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-4 RMBS Alternative-A  576434HM9 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-5 RMBS Alternative-A  576434HN7 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 7-A-18 RMBS Alternative-A  576434JB1 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 8-A-1 RMBS Alternative-A  576434JC9 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 15-PO RMBS Alternative-A  576434JD7 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 30-PO RMBS Alternative-A  576434JE5 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 15-A-X RMBS Alternative-A  576434JF2 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 30-A-X RMBS Alternative-A  576434JG0 AAA (sf)
MASTR Alternative Loan Trust 2003-7 2003-7 B-4 RMBS Alternative-A  576434JP0 CC (sf)
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MASTR Alternative Loan Trust 2003-7 2003-7 B-5 RMBS Alternative-A  576434JQ8 CC (sf)

MASTR Alternative Loan Trust 2003-8 2003-8 1-A-1 RMBS Alternative-A 57643454 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 2-A-1 RMBS Alternative-A  576434JT2 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 3-A-1 RMBS Alternative-A  576434JU9 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 3-A-2 RMBS Alternative-A  576434JV7 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 3-A-3 RMBS Alternative-A  576434JW5 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 3-A-4 RMBS Alternative-A  576434JX3 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 4-A-1 RMBS Alternative-A  576434JY1 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 5-A-1 RMBS Alternative-A  576434J78 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 6-A-1 RMBS Alternative-A  576434KA1 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 7-A-1 RMBS Alternative-A  576434KB9 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 15-PO RMBS Alternative-A  576434KC7 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 30-PO RMBS Alternative-A  576434KD5 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 15-A-X RMBS Alternative-A  576434KE3 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 30-AX-1 RMBS Alternative-A  576434KF0 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 30-AX-2  RMBS Alternative-A  576434KG8 AAA (sf)
MASTR Alternative Loan Trust 2003-8 2003-8 B-1 RMBS Alternative-A  576434KK9 AA (sf)

MASTR Alternative Loan Trust 2003-8 2003-8 B-4 RMBS Alternative-A  576434KN3 CC (sf)

MASTR Alternative Loan Trust 2003-9 2003-9 B-4 RMBS Alternative-A  576434KR4 CC (sf)

MASTR Alternative Loan Trust 2003-9 2003-9 1-A-1 RMBS Alternative-A  576434KU7 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 2-A-1 RMBS Alternative-A  576434KV5 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 3-A-1 RMBS Alternative-A  576434KW3 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 4-A1 RMBS Alternative-A  576434KX1 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 5-A-1 RMBS Alternative-A  576434KY9 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 5-A-2 RMBS Alternative-A  576434KZ6 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 6-A-1 RMBS Alternative-A  576434LA0 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 7-A-1 RMBS Alternative-A  576434LB8 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 7-A-2 RMBS Alternative-A  576434LC6 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 8-A-1 RMBS Alternative-A  576434LD4 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 8-A-2 RMBS Alternative-A  576434LE2 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 15-PO RMBS Alternative-A  576434LF9 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 30-PO RMBS Alternative-A  576434LG7 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 15-AX-1 RMBS Alternative-A  576434LH5 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 15-AX-2 ~ RMBS Alternative-A  576434LJ1 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 30-A-X RMBS Alternative-A  576434LK8 AAA (sf)
MASTR Alternative Loan Trust 2003-9 2003-9 B-1 RMBS Alternative-A  576434LN2 AA (sf)

MASTR Alternative Loan Trust 2004-1 2004-1 1-A-1 RMBS Alternative-A  576434LR3 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 1-A-2 RMBS Alternative-A  576434LS1 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 2-A-1 RMBS Alternative-A  576434LT9 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 3-A-1 RMBS Alternative-A  576434LU6 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 4-A-1 RMBS Alternative-A  576434LV4 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 15-PO RMBS Alternative-A  576434LW2 AAA (sf)
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MASTR Alternative Loan Trust 2004-1 2004-1 30-PO RMBS Alternative-A  576434LX0 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 15-AX RMBS Alternative-A  576434LY8 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 30-AX RMBS Alternative-A 576434175 AAA (sf)
MASTR Alternative Loan Trust 2004-1 2004-1 B-4 RMBS Alternative-A  576434MF8 CC (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 B-3 RMBS Alternative-A  576434WQ3 CC (sf)

MASTR Alternative Loan Trust 2004-10 2004-10 B-4 RMBS Alternative-A  576434WR1 CC (sf)

MASTR Alternative Loan Trust 2004-11 2004-11 1-A-1 RMBS Alternative-A  576434WV?2 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 2-A-1 RMBS Alternative-A  576434WW0 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 3-A-1 RMBS Alternative-A  576434WX8 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 4-A1 RMBS Alternative-A  576434WY6 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 5-A-1 RMBS Alternative-A  576434WZ3 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 6-A-1 RMBS Alternative-A  576434XA7 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 7-A-1 RMBS Alternative-A  576434XB5 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 8-A-1 RMBS Alternative-A  576434XC3 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 8-A-2 RMBS Alternative-A  576434XD1 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 8-A-3 RMBS Alternative-A  576434XE9 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 9-A-2 RMBS Alternative-A  576434XG4 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 15-PO RMBS Alternative-A  576434XH2 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 30-PO RMBS Alternative-A  576434XJ8 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 15-AX RMBS Alternative-A  576434XK5 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 B-3 RMBS Alternative-A  576434X02 CC (sf)

MASTR Alternative Loan Trust 2004-11 2004-11 20-AX RMBS Alternative-A  576434YB4 AAA (sf)
MASTR Alternative Loan Trust 2004-11 2004-11 30-AX RMBS Alternative-A  576434YC2 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 1-A-1 RMBS Alternative-A  576434YD0 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 2-A-1 RMBS Alternative-A  576434YE8 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 3-A-1 RMBS Alternative-A  576434YF5 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 4-A-1 RMBS Alternative-A  576434YG3 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 5-A-5 RMBS Alternative-A  576434YMO0 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 1-A-X RMBS Alternative-A  576434YU2 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 2-A-X RMBS Alternative-A  576434YV0 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 3-A-X RMBS Alternative-A  576434YW8 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 4-A-X RMBS Alternative-A  576434YX6 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 A-X RMBS Alternative-A  576434YY4 AAA (sf)
MASTR Alternative Loan Trust 2004-12 2004-12 B-3 RMBS Alternative-A  5764347D9 CC (sf)

MASTR Alternative Loan Trust 2004-13 2004-13 30-X-1 RMBS Alternative-A  576434B29 AAA (sf)
MASTR Alternative Loan Trust 2004-13 2004-13 15-A-X RMBS Alternative-A  576434B45 AAA (sf)
MASTR Alternative Loan Trust 2004-13 2004-13 B-2 RMBS Alternative-A  576434B94 CC (sf)

MASTR Alternative Loan Trust 2004-13 2004-13 1-A-1 RMBS Alternative-A 576434700 AAA (sf)
MASTR Alternative Loan Trust 2004-13 2004-13 2-A-1 RMBS Alternative-A  576434ZR8 AAA (sf)
MASTR Alternative Loan Trust 2004-13 2004-13 4-A-1 RMBS Alternative-A  5764347T4 AAA (sf)
MASTR Alternative Loan Trust 2004-13 2004-13 6-A-1 RMBS Alternative-A  5764342V9 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 1-A-1 RMBS Alternative-A  576434MJ0 AAA (sf)
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MASTR Alternative Loan Trust 2004-2 2004-2 2-A-1 RMBS Alternative-A  576434NMK7 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 3-A-1 RMBS Alternative-A  576434ML5 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 4-A-1 RMBS Alternative-A  576434MM3 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 5-A-1 RMBS Alternative-A  576434MN1 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 6-A-1 RMBS Alternative-A  576434MP6 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 7-A-1 RMBS Alternative-A  576434MQ4 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 8-A-1 RMBS Alternative-A  576434MR2 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 8-A-2 RMBS Alternative-A  576434MS0 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 8-A-3 RMBS Alternative-A  576434MT8 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 15-P0 RMBS Alternative-A  576434MW1 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 1-A-X RMBS Alternative-A  576434MY7 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 2-A-X RMBS Alternative-A  576434MZ4 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 3-A-X RMBS Alternative-A  576434NA8 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 C-A-X RMBS Alternative-A  576434NB6 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 7-A-X RMBS Alternative-A  576434NC4 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 8-A-X RMBS Alternative-A  576434ND2 AAA (sf)
MASTR Alternative Loan Trust 2004-2 2004-2 B-1 RMBS Alternative-A  576434NGb CC (sf)

MASTR Alternative Loan Trust 2004-2 2004-2 B-2 RMBS Alternative-A  576434NH3 CC (sf)

MASTR Alternative Loan Trust 2004-2 2004-2 B-3 RMBS Alternative-A  576434NJ9 CC (sf)

MASTR Alternative Loan Trust 2004-2 2004-2 B-4 RMBS Alternative-A  576434NN0 CC (sf)

MASTR Alternative Loan Trust 2004-3 2004-3 1-A-1 RMBS Alternative-A  576434NU4 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 2-A-1 RMBS Alternative-A  576434NV2 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 3-A-1 RMBS Alternative-A  576434NW0 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 4-A-1 RMBS Alternative-A  576434NX8 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 5-A-1 RMBS Alternative-A  576434NY6 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 6-A-1 RMBS Alternative-A  576434NZ3 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 7-A-1 RMBS Alternative-A  576434PA6 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 8-A-1 RMBS Alternative-A  576434PB4 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 15-PO RMBS Alternative-A  576434PC2 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 30-PO RMBS Alternative-A  576434PD0 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 15-AX RMBS Alternative-A  576434PE8 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 30-AX-1 RMBS Alternative-A  576434PF5 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 30-AX-2  RMBS Alternative-A  576434PG3 AAA (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 B-2 RMBS Alternative-A  576434PL2 CCC (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 B-I-1 RMBS Alternative-A  576434PN8 AA- (sf)
MASTR Alternative Loan Trust 2004-3 2004-3 B-I-2 RMBS Alternative-A  576434PP3 A- (sf)

MASTR Alternative Loan Trust 2004-3 2004-3 B-4 RMBS Alternative-A  576434PR9 CC (sf)

MASTR Alternative Loan Trust 2004-4 2004-4 1-A-1 RMBS Alternative-A  576434PX6 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 2-A-1 RMBS Alternative-A  576434PY4 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 3-A-1 RMBS Alternative-A  576434P71 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 4-A1 RMBS Alternative-A  576434QA5 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 5-A-1 RMBS Alternative-A  5764340B3 AAA (sf)
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MASTR Alternative Loan Trust 2004-4 2004-4 6-A-1 RMBS Alternative-A  576434QC1 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 7-A-1 RMBS Alternative-A 576434009 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 8-A-1 RMBS Alternative-A  576434QE7 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 9-A-1 RMBS Alternative-A  576434QF4 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 10-A-1 RMBS Alternative-A  5764340G2 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 10-A-2 RMBS Alternative-A  576434QH0 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 11-A-1 RMBS Alternative-A  5764340QJ6 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 15-PO RMBS Alternative-A  5764340QK3 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 30-PO RMBS Alternative-A  576434QL1 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 15-AX-1 RMBS Alternative-A  576434QM9 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 15-AX-2 RMBS Alternative-A  576434QN7 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 30-AX-1 RMBS Alternative-A  576434QP2 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 30-AX-2  RMBS Alternative-A 576434000 AAA (sf)
MASTR Alternative Loan Trust 2004-4 2004-4 B-3 RMBS Alternative-A  576434QV9 CC (sf)

MASTR Alternative Loan Trust 2004-4 2004-4 B-4 RMBS Alternative-A 576434070 CC (sf)

MASTR Alternative Loan Trust 2004-5 2004-5 1-A-1 RMBS Alternative-A  576434RF3 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 2-A-1 RMBS Alternative-A  576434RG1 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 3-A-1 RMBS Alternative-A  576434RH9 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 4-A-1 RMBS Alternative-A  576434RJ5 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 5-A-1 RMBS Alternative-A  576434RK2 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 6-A-1 RMBS Alternative-A  576434RL0 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 7-A-1 RMBS Alternative-A  576434RM8 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 15-P0 RMBS Alternative-A  576434RN6 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 30-PO RMBS Alternative-A  576434RP1 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 15-A-X RMBS Alternative-A  576434RQ9 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 30-AX-1 RMBS Alternative-A  576434RS5 AAA (sf)
MASTR Alternative Loan Trust 2004-5 2004-5 30-AX-2 RMBS Alternative-A  576434RT3 AAA (sf)
MASTR Alternative Loan Trust 2004-6 2004-6 1-A-1 RMBS Alternative-A  576434SC9 AAA (sf)
MASTR Alternative Loan Trust 2004-6 2004-6 30-AX-2  RMBS Alternative-A  576434ST2 AAA (sf)
MASTR Alternative Loan Trust 2004-6 2004-6 B-3 RMBS Alternative-A  576434SY1 CC (sf)

MASTR Alternative Loan Trust 2004-8 2004-8 1-A-1 RMBS Alternative-A  576434UP7 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 2-A-1 RMBS Alternative-A  576434UQ5 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 3-A-1 RMBS Alternative-A  576434UR3 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 4-A-1 RMBS Alternative-A  576434US1 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 4-A-2 RMBS Alternative-A  576434UT9 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 4-A-3 RMBS Alternative-A  576434UU6 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 5-A-1 RMBS Alternative-A  576434UV4 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 6-A-1 RMBS Alternative-A  576434UW2 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 7-A-1 RMBS Alternative-A  576434UX0 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 8-A-1 RMBS Alternative-A  576434UY8 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 PO RMBS Alternative-A  576434U75 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 30-AX-1 RMBS Alternative-A  576434VB7 AAA (sf)
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MASTR Alternative Loan Trust 2004-8 2004-8 30-AX-2  RMBS Alternative-A  576434V(C5 AAA (sf)
MASTR Alternative Loan Trust 2004-8 2004-8 15-AX RMBS Alternative-A  576434VD3 AAA (sf)
MASTR Alternative Loan Trust 2004-9 2004-9 A-4 RMBS Alternative-A  576434UF9 AAA (sf)
MASTR Alternative Loan Trust 2004-9 2004-9 A5 RMBS Alternative-A  576434UG7 AAA (sf)
MASTR Alternative Loan Trust 2004-9 2004-9 A-6 RMBS Alternative-A  576434UH5 AAA (sf)
MASTR Alternative Loan Trust 2004-9 2004-9 M-3 RMBS Alternative-A  576434UL6 CC (sf)
Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR 1-A-1 RMBS Alternative-A  61748HGR6 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR 1-X-2 RMBS Alternative-A  61748HGW5 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR 1-A-2A RMBS Alternative-A  61748HHBO AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-11AR 2004-11AR 1-A-2B RMBS Alternative-A  61748HHC8 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 1-A RMBS Alternative-A  61748HEC1 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 2-A RMBS Alternative-A  61748HED9 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 3-A RMBS Alternative-A  61748HEE7 A (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 4-A-1 RMBS Alternative-A  61748HEF4 A+ (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 4-A-2 RMBS Alternative-A  61748HEG2 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 4-A-4 RMBS Alternative-A  61748HEJ6 A+ (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 4-A-5 RMBS Alternative-A  61748HEK3 A (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR B-2 RMBS Alternative-A  61748HEQQ CC (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 1-X RMBS Alternative-A  61748HFA4 AAA (sf)
Morgan Stanley Mortgage Loan Trust 2004-8AR 2004-8AR 2-X RMBS Alternative-A  61748HFB2 AAA (sf)
MortgagelT Trust 2004-1 2004-1 A-1 RMBS Alternative-A  61913PAAQ AAA (sf)
MortgagelT Trust 2004-1 2004-1 M-1 RMBS Alternative-A  61913PAB8 Af(sf)
MortgagelT Trust 2004-1 2004-1 M-2 RMBS Alternative-A  61913PAC6 B- (sf)
MortgagelT Trust 2004-1 2004-1 B-2 RMBS Alternative-A  61913PAE2 CC (sf)
MortgagelT Trust 2004-1 2004-1 A-2 RMBS Alternative-A  61913PAF9 AAA (sf)
Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP1 A-4A RMBS Alternative-A  65535VCLO AAA (sf)
Series 2004-AP1

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP1 A5 RMBS Alternative-A  65535VCM8 AAA (sf)
Series 2004-AP1

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP1 A-6 RMBS Alternative-A  65535VCNG AAA (sf)
Series 2004-AP1

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP1 A-4B RMBS Alternative-A  65535VCT3 AAA (sf)
Series 2004-AP1

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP2 A-4 RMBS Alternative-A  65535VDA3 AAA (sf)
Series 2004-AP2

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP3 A-4 RMBS Alternative-A  65535VFX1 AAA (sf)
Series 2004-AP3

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP3 A-BA RMBS Alternative-A  65535VFY9 AAA (sf)
Series 2004-AP3

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP3 A-5B RMBS Alternative-A  65535VFZ6 AAA (sf)
Series 2004-AP3

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP3 M-1 RMBS Alternative-A  65535VGB8 CCC (sf)
Series 2004-AP3

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AP3 A-6 RMBS Alternative-A  65535VGH5 AAA (sf)

Series 2004-AP3
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Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AR2 |-A RMBS Alternative-A  65535VER5 AAA (sf)
Series 2004-AR2

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AR2 l1-A-1 RMBS Alternative-A  65535VET1 AAA (sf)
Series 2004-AR2

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AR2 III-A-2 RMBS Alternative-A  65535VEU8 AAA (sf)
Series 2004-AR2

Nomura Asset Acceptance Corporation Alternative Loan Trust  2004-AR2 lII-A-3 RMBS Alternative-A  65535VEV6 AAA (sf)
Series 2004-AR2

Nomura Asset Acceptance Corporation, Alternative Loan 2004-AR1 C-B-2 RMBS Alternative-A  65535VDV7 CC (sf)
Trust Series 2004-AR1

Nomura Asset Acceptance Corporation, Alternative Loan 2004-AR1 C-B-3 RMBS Alternative-A  65535VDW5 CC (sf)
Trust Series 2004-AR1

Nomura Asset Acceptance Corporation, Alternative Loan 2004-AR1 V-A-1 RMBS Alternative-A  65535VDX3 AAA (sf)
Trust Series 2004-AR1

Nomura Asset Acceptance Corporation, Alternative Loan 2004-AR1 V-A-3 RMBS Alternative-A  65535VDZ8 AAA (sf)
Trust Series 2004-AR1

Nomura Asset Acceptance Corporation, Alternative Loan 2003-A3 A1 RMBS Alternative-A  65535VBZ0 AAA (sf)
Trust, Series 2003-A3

Nomura Asset Acceptance Corporation, Alternative Loan 2003-A3 M-1 RMBS Alternative-A  65535VCB2 AA+ (sf)
Trust, Series 2003-A3

Nomura Asset Acceptance Corporation, Alternative Loan 2003-A3 M-2 RMBS Alternative-A  65535VCCO A (sf)
Trust, Series 2003-A3

PPT Asset-Backed Certificates Series 2004-1 2004-1 A RMBS Alternative-A  693525AF4 AAA (sf)
RAAC Series 2004-SP3 Trust 2004-SP3 A-1-3 RMBS Alternative-A  76112BEM8 AAA (sf)
RAAC Series 2004-SP3 Trust 2004-SP3 A-l-4 RMBS Alternative-A  76112BEN6 AAA (sf)
RAAC Series 2004-SP3 Trust 2004-SP3 A-ll RMBS Alternative-A  76112BES5 AAA (sf)
RAAC Series 2004-SP3 Trust 2004-SP3 A-l-5 RMBS Alternative-A  76112BFB1 AAA (sf)
RALI Series 2002-QS7 Trust 2002-QS7 A-7 RMBS Alternative-A  76110GC41 AAA (sf)
RALI Series 2002-QS7 Trust 2002-QS7 A-8 RMBS Alternative-A  76110GC58 AAA (sf)
RALI Series 2002-QS7 Trust 2002-0S7 A-16 RMBS Alternative-A  76110GD57 AAA (sf)
RALI Series 2002-QS7 Trust 2002-QS7 A-P RMBS Alternative-A  76110GD65 AAA (sf)
RALI Series 2002-QS7 Trust 2002-QS7 A-V RMBS Alternative-A  76110GD73 AAA (sf)
RALI Series 2002-QS7 Trust 2002-0S7 M-1 RMBS Alternative-A  76110GE23 AAA (sf)
RALI Series 2002-QS7 Trust 2002-QS7 M-2 RMBS Alternative-A  76110GE31 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 A-I-1 RMBS Alternative-A  76110HHT9 AAA (sf)
RALI Series 2003-QS17 Trust 2003-0S17 A-|-2 RMBS Alternative-A  76110HHUG AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 CB-4 RMBS Alternative-A  76110HHY8 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 CB-5 RMBS Alternative-A  76110HHZ5 AAA (sf)
RALI Series 2003-QS17 Trust 2003-0S17 CB-6 RMBS Alternative-A  76110HJA8 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 NB-1 RMBS Alternative-A  76110HJC4 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 NB-2 RMBS Alternative-A  76110HJD?2 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 NB-3 RMBS Alternative-A  76110HJEQ AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 NB-4 RMBS Alternative-A  76110HJF7 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 A-P RMBS Alternative-A  76110HJGH AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 A-V RMBS Alternative-A  76110HJH3 AAA (sf)
RALI Series 2003-QS17 Trust 2003-QS17 M-3 RMBS Alternative-A  76110HJM?2 CC (sf)
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RALI Series 2003-QS19 Trust 2003-QS19 A-l RMBS Alternative-A  76110HKJ7 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 CB RMBS Alternative-A  76110HKK4 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 NB-1 RMBS Alternative-A  76110HKL2 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 NB-2 RMBS Alternative-A  76110HKMO AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 NB-4 RMBS Alternative-A  76110HKP3 AAA (sf)
RALI Series 2003-QS19 Trust 2003-0S19 NB-5 RMBS Alternative-A  76110HKQ1 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 NB-6 RMBS Alternative-A  76110HKR9 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 NB-7 RMBS Alternative-A  76110HKS7 AAA (sf)
RALI Series 2003-QS19 Trust 2003-0S19 A-P RMBS Alternative-A  76110HKT5 AAA (sf)
RALI Series 2003-QS19 Trust 2003-QS19 A-V RMBS Alternative-A  76110HKU2 AAA (sf)
RALI Series 2003-0S19 Trust 2003-0S19 M-3 RMBS Alternative-A  76110HKZ1 CC (sf)

RALI Series 2003-QS21 Trust 2003-QS21 A-2 RMBS Alternative-A  76110HLK3 AAA (sf)
RALI Series 2003-QS21 Trust 2003-QS21 A-3 RMBS Alternative-A  76110HLL1 AAA (sf)
RALI Series 2003-0S21 Trust 2003-0S21 A-5 RMBS Alternative-A  76110HLN7 AAA (sf)
RALI Series 2003-QS21 Trust 2003-QS21 A-6 RMBS Alternative-A  76110HLP2 AAA (sf)
RALI Series 2003-QS21 Trust 2003-QS21 A-P RMBS Alternative-A  76110HLQ0 AAA (sf)
RALI Series 2003-0S21 Trust 2003-0S21 AV RMBS Alternative-A  76110HLR8 AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-1 RMBS Alternative-A  76110HMV8 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A-2 RMBS Alternative-A  76110HMW6 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A-3 RMBS Alternative-A  76110HMX4 AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-4 RMBS Alternative-A  76110HMY2 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A5 RMBS Alternative-A  76110HMZ9 AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-6 RMBS Alternative-A  76110HNA3 AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-7 RMBS Alternative-A  76110HNB1 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A-11 RMBS Alternative-A  76110HNF2 AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-12 RMBS Alternative-A  76110HNGO AAA (sf)
RALI Series 2003-QS22 Trust 2003-QS22 A-13 RMBS Alternative-A  76110HNH8 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A-14 RMBS Alternative-A  76110HNJ4 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 A-P RMBS Alternative-A  76110HNK1 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 AV RMBS Alternative-A  76110HNL9 AAA (sf)
RALI Series 2003-QS22 Trust 2003-0S22 M-1 RMBS Alternative-A  76110HNPO AA (sf)

RALI Series 2004-QA2 Trust 2004-QA2 A-l RMBS Alternative-A  76110HVT3 AAA (sf)
RALI Series 2004-QA2 Trust 2004-QA2 A-ll RMBS Alternative-A  76110HVUO AAA (sf)
RALI Series 2004-QA2 Trust 2004-QA2 M-3 RMBS Alternative-A  76110HVX4 CC (sf)

RALI Series 2004-QA3 Trust 2004-QA3 CB-Il RMBS Alternative-A  76110HXN4 AAA (sf)
RALI Series 2004-QA3 Trust 2004-QA3 NB-II-1 RMBS Alternative-A  76110HXR5 AAA (sf)
RALI Series 2004-QA3 Trust 2004-0A3 NB-II-2 RMBS Alternative-A  76110HYA1 AAA (sf)
RALI Series 2004-QA4 Trust 2004-0A4 CB-I RMBS Alternative-A  76110HZE2 AAA (sf)
RALI Series 2004-QA4 Trust 2004-0A4 NB-I-1 RMBS Alternative-A  76110HZF9 A- (sf)

RALI Series 2004-QA4 Trust 2004-QA4 NB-11-1 RMBS Alternative-A  76110HZH5 AAA (sf)
RALI Series 2004-QA4 Trust 2004-0A4 NB-II-2 RMBS Alternative-A  76110HZJ1 AAA (sf)
RALI Series 2004-QA4 Trust 2004-0A4 NB-II-3 RMBS Alternative-A  76110HZK8 AAA (sf)
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RALI Series 2004-QA5 Trust 2004-QA5 A-ll RMBS Alternative-A  76110HC98 A (sf)
RALI Series 2004-QA5 Trust 2004-QA5 A-llI-1 RMBS Alternative-A  76110HD22 BBB (sf)
RALI Series 2004-QA5 Trust 2004-QA5 A-lll-2 RMBS Alternative-A  76110HD48 BBB (sf)
RALI Series 2004-QA5 Trust 2004-QA5 A-llI-3 RMBS Alternative-A  76110HD55 BBB (sf)
RALI Series 2004-QA6 Trust 2004-QA6 NB-1 RMBS Alternative-A  76110HH28 CCC (sf)
RALI Series 2004-QS1 Trust 2004-QS1 A-1 RMBS Alternative-A  76110HPQ6 AAA (sf)
RALI Series 2004-QS1 Trust 2004-01 A-2 RMBS Alternative-A  76110HPR4 AAA (sf)
RALI Series 2004-QS1 Trust 2004-081 A-3 RMBS Alternative-A  76110HPS2 AAA (sf)
RALI Series 2004-QS1 Trust 2004-QS1 A-4 RMBS Alternative-A  76110HPTO AAA (sf)
RALI Series 2004-QS1 Trust 2004-QS1 A5 RMBS Alternative-A  76110HPU7 AAA (sf)
RALI Series 2004-QS1 Trust 2004-0S1 A-P RMBS Alternative-A  76110HPV5 AAA (sf)
RALI Series 2004-QS1 Trust 2004-QS1 AV RMBS Alternative-A  76110HPW3 AAA (sf)
RALI Series 2004-QS1 Trust 2004-01 M-3 RMBS Alternative-A  76110HQB8 CC (sf)
RALI Series 2004-QS1 Trust 2004-0S1 A-6 RMBS Alternative-A  76110HQF9 AAA (sf)
RALI Series 2004-QS10 Trust 2004-QS10 A-1 RMBS Alternative-A  76110HWC9 AAA (sf)
RALI Series 2004-QS10 Trust 2004-QS10 A-2 RMBS Alternative-A  76110HWD7 AAA (sf)
RALI Series 2004-QS10 Trust 2004-0S10 A-3 RMBS Alternative-A  76110HWES AAA (sf)
RALI Series 2004-QS10 Trust 2004-QS10 A4 RMBS Alternative-A  76110HWF2 AAA (sf)
RALI Series 2004-QS10 Trust 2004-QS10 A-6 RMBS Alternative-A  76110HWHS8 AAA (sf)
RALI Series 2004-QS10 Trust 2004-0S10 AV RMBS Alternative-A  76110HWK1 AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A-1 RMBS Alternative-A  76110HWU9 AAA (sf)
RALI Series 2004-QS11 Trust 2004-0S11 A-2 RMBS Alternative-A  76110HWV7 AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A-3 RMBS Alternative-A  76110HWW5 AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A4 RMBS Alternative-A  76110HWX3 AAA (sf)
RALI Series 2004-QS11 Trust 2004-0S11 A5 RMBS Alternative-A  76110HWY1 AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A-6 RMBS Alternative-A  76110HWZ8 AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A-7 RMBS Alternative-A  76110HXA2 AAA (sf)
RALI Series 2004-QS11 Trust 2004-0S11 A-P RMBS Alternative-A  76110HXBO AAA (sf)
RALI Series 2004-QS11 Trust 2004-QS11 A-V RMBS Alternative-A  76110HXC8 AAA (sf)
RALI Series 2004-QS12 Trust 2004-0S12 A-2 RMBS Alternative-A  76110HYP8 AAA (sf)
RALI Series 2004-QS12 Trust 2004-0512 A-3 RMBS Alternative-A  76110HYQ6 AAA (sf)
RALI Series 2004-QS12 Trust 2004-0512 A-4 RMBS Alternative-A  76110HYR4 AAA (sf)
RALI Series 2004-QS12 Trust 2004-0S12 A-5 RMBS Alternative-A  76110HYS?2 AAA (sf)
RALI Series 2004-QS12 Trust 2004-QS12 A-6 RMBS Alternative-A  76110HYTO AAA (sf)
RALI Series 2004-QS12 Trust 2004-0512 A-P RMBS Alternative-A  76110HYU7 AAA (sf)
RALI Series 2004-0S12 Trust 2004-0S12 AV RMBS Alternative-A  76110HYV5 AAA (sf)
RALI Series 2004-QS2 Trust 2004-QS2 A-l-1 RMBS Alternative-A  76110HQG7 AAA (sf)
RALI Series 2004-QS2 Trust 2004-0S2 A-1-2 RMBS Alternative-A  76110HQH5 AAA (sf)
RALI Series 2004-QS2 Trust 2004-0S2 A-l-3 RMBS Alternative-A  76110HQJ1 AAA (sf)
RALI Series 2004-QS2 Trust 2004-QS2 CB RMBS Alternative-A  76110HQM4 AAA (sf)
RALI Series 2004-QS2 Trust 2004-0S2 A-V RMBS Alternative-A  76110HQP7 AAA (sf)
RALI Series 2004-0S4 Trust 2004-0S4 A1 RMBS Alternative-A  76110HRV3 AAA (sf)
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RALI Series 2004-QS4 Trust 2004-QS4 A-2 RMBS Alternative-A  76110HRW1 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 A-3 RMBS Alternative-A  76110HRX9 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 A-4 RMBS Alternative-A  76110HRY7 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 A-5 RMBS Alternative-A  76110HRZ4 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 A-6 RMBS Alternative-A  76110HSA8 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 A-7 RMBS Alternative-A  76110HSB6 AAA (sf)
RALI Series 2004-QS4 Trust 2004-0S4 A-P RMBS Alternative-A  76110HSC4 AAA (sf)
RALI Series 2004-QS4 Trust 2004-QS4 AV RMBS Alternative-A  76110HSD2 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-1 RMBS Alternative-A  76110HSR1 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-2 RMBS Alternative-A  76110HSS9 AAA (sf)
RALI Series 2004-QS5 Trust 2004-0S5 A-3 RMBS Alternative-A  76110HST7 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-4 RMBS Alternative-A  76110HSU4 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-5 RMBS Alternative-A  76110HSV2 AAA (sf)
RALI Series 2004-QS5 Trust 2004-0S5 A-6 RMBS Alternative-A  76110HSWO AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-7 RMBS Alternative-A  76110HSX8 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 A-8 RMBS Alternative-A  76110HSY6 AAA (sf)
RALI Series 2004-QS5 Trust 2004-0S5 A-P RMBS Alternative-A  76110HSZ3 AAA (sf)
RALI Series 2004-QS5 Trust 2004-QS5 AV RMBS Alternative-A  76110HTA7 AAA (sf)
RALI Series 2004-QS7 Trust 2004-QS7 M-2 RMBS Alternative-A  76110HUE7 CC (sf)

RALI Series 2004-0S8 Trust 2004-0S8 M-2 RMBS Alternative-A  76110HVCO CC (sf)

Residential Asset Securitization Trust 2003-A11 2003-K A-2 RMBS Alternative-A  45660NUU7 AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K A-3 RMBS Alternative-A  45660NUV5 AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K A-6 RMBS Alternative-A  45660NUY9 AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K PO RMBS Alternative-A  45660NVAQ AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K A-X RMBS Alternative-A  45660NVB8 AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K B-3 RMBS Alternative-A  45660NVF9 CC (sf)

Residential Asset Securitization Trust 2003-A11 2003-K A-8 RMBS Alternative-A  45660NVG7 AAA (sf)
Residential Asset Securitization Trust 2003-A11 2003-K A-9 RMBS Alternative-A  45660NVH5 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L A1 RMBS Alternative-A  45660NVM4 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L A-2 RMBS Alternative-A  45660NVN2 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L A-3 RMBS Alternative-A  45660NVP7 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L PO RMBS Alternative-A  45660NVQ5 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L A-X RMBS Alternative-A  45660NVR3 AAA (sf)
Residential Asset Securitization Trust 2003-A12 2003-L B-3 RMBS Alternative-A  45660NVV4 CC (sf)

Residential Asset Securitization Trust 2003-A12 2003-L B-4 RMBS Alternative-A  45660NV\W?2 CC (sf)

Residential Asset Securitization Trust 2003-A12 2003-L B-5 RMBS Alternative-A  45660NVX0 CC (sf)

Residential Asset Securitization Trust 2003-A13 2003-M A-1 RMBS Alternative-A  45660NVZ5 AAA (sf)
Residential Asset Securitization Trust 2003-A13 2003-M A-3 RMBS Alternative-A  45660NWB7 AAA (sf)
Residential Asset Securitization Trust 2003-A13 2003-M A-4 RMBS Alternative-A  45660NWC5 AAA (sf)
Residential Asset Securitization Trust 2003-A13 2003-M A-5 RMBS Alternative-A  45660NWD3 AAA (sf)
Residential Asset Securitization Trust 2003-A13 2003-M PO RMBS Alternative-A  45660NWJ0 AAA (sf)
Residential Asset Securitization Trust 2003-A13 2003-M A-X RMBS Alternative-A  45660NWK7 AAA (sf)
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Residential Asset Securitization Trust 2003-A13 2003-M B-4 RMBS Alternative-A  45660NWL5 CC (sf)

Residential Asset Securitization Trust 2003-A13 2003-M B-5 RMBS Alternative-A  45660NWM3 CC (sf)

Residential Asset Securitization Trust 2003-A15 2003-0 1-A-1 RMBS Alternative-A  45660NWS0 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-A-2 RMBS Alternative-A  45660NWT8 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-A-3 RMBS Alternative-A  45660NWU5 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-A-7 RMBS Alternative-A  45660NWY7 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-A-8 RMBS Alternative-A  45660NWZ4 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-A-X RMBS Alternative-A  45660NXA8 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 1-PO RMBS Alternative-A  45660NXB6 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 2-A-2 RMBS Alternative-A  45660NXD2 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 2-A-3 RMBS Alternative-A  45660NXEQ AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 2-A-4 RMBS Alternative-A  45660NXF7 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 2-A-5 RMBS Alternative-A  45660NXGbh AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 2-A-X RMBS Alternative-A  45660NXH3 AAA (sf)
Residential Asset Securitization Trust 2003-A15 2003-0 B-5 RMBS Alternative-A  45660NXZ3 CC (sf)

Residential Asset Securitization Trust 2004-A1 2004-A A1 RMBS Alternative-A  45660NZE8 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A-2 RMBS Alternative-A  45660NZF5 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A-3 RMBS Alternative-A  45660NZG3 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A-4 RMBS Alternative-A  45660NZH1 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A5 RMBS Alternative-A  45660NZJ7 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A-6 RMBS Alternative-A  45660NZK4 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A PO RMBS Alternative-A  45660NZM0 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A A-X RMBS Alternative-A  45660NZN8 AAA (sf)
Residential Asset Securitization Trust 2004-A1 2004-A B-1 RMBS Alternative-A  45660NZQ1 BB+ (sf)
Residential Asset Securitization Trust 2004-A1 2004-A B-2 RMBS Alternative-A  45660NZR9 CCC (sf)
Residential Asset Securitization Trust 2004-A1 2004-A B-3 RMBS Alternative-A  45660NZS7 CC (sf)

Residential Asset Securitization Trust 2004-A1 2004-A B-4 RMBS Alternative-A  45660NZT5 CC (sf)

Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-1 RMBS Alternative-A  45660NB20 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-2 RMBS Alternative-A  45660NB38 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-3 RMBS Alternative-A  45660NB46 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-4 RMBS Alternative-A  45660NB53 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-8 RMBS Alternative-A  45660NB35 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-9 RMBS Alternative-A  45660NC29 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-PO RMBS Alternative-A  45660NC37 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-X RMBS Alternative-A  45660NC45 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-A-10 RMBS Alternative-A  45660NC94 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 2-A-1 RMBS Alternative-A  45660ND28 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 2-A-2 RMBS Alternative-A  45660ND36 AAA (sf)
Residential Asset Securitization Trust 2004-A2 2004-A2 1-B-4 RMBS Alternative-A  45660ND85 CC (sf)

Residential Asset Securitization Trust 2004-A2 2004-A2 1-B-5 RMBS Alternative-A  45660ND93 CC (sf)

Residential Asset Securitization Trust 2004-A3 2004-C A1 RMBS Alternative-A  45660NE92 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C A-2 RMBS Alternative-A  45660NF26 AAA (sf)
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Residential Asset Securitization Trust 2004-A3 2004-C A-3 RMBS Alternative-A  45660NF34 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C A-4 RMBS Alternative-A  45660NF42 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C A-6 RMBS Alternative-A  45660NF67 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C A7 RMBS Alternative-A  45660NF75 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C PO RMBS Alternative-A  45660NF83 AAA (sf)
Residential Asset Securitization Trust 2004-A3 2004-C A-X RMBS Alternative-A  45660NF91 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A5 RMBS Alternative-A  45660NJ63 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-6 RMBS Alternative-A  45660NJ71 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-7 RMBS Alternative-A  45660NJ89 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-8 RMBS Alternative-A  45660NJ97 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-9 RMBS Alternative-A  45660NK20 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-11 RMBS Alternative-A  45660NK46 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-13 RMBS Alternative-A  45660NK61 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-14 RMBS Alternative-A  45660NK79 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-15 RMBS Alternative-A  45660NK87 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D PO RMBS Alternative-A  45660NK95 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D A-X RMBS Alternative-A  45660NL29 AAA (sf)
Residential Asset Securitization Trust 2004-A4 2004-D B-3 RMBS Alternative-A  45660NL60 CC (sf)

Residential Asset Securitization Trust 2004-A5 2004-E B-2 RMBS Alternative-A  45660NN68 CC (sf)

Residential Asset Securitization Trust 2004-A5 2004-E B-3 RMBS Alternative-A  45660NN76 CC (sf)

Residential Asset Securitization Trust 2004-A7 2004-G B-4 RMBS Alternative-A  45660N2B0 CC (sf)

Residential Asset Securitization Trust 2004-A7 2004-G A1 RMBS Alternative-A  45660NU86 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A-2 RMBS Alternative-A  45660NU94 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A-3 RMBS Alternative-A  45660NV28 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A-4 RMBS Alternative-A  45660NV36 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A5 RMBS Alternative-A  45660NV44 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A-6 RMBS Alternative-A  45660NV51 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G PO RMBS Alternative-A  45660NV69 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G A-X RMBS Alternative-A  45660NV77 AAA (sf)
Residential Asset Securitization Trust 2004-A7 2004-G B-2 RMBS Alternative-A  45660NW27 CCC (sf)
Residential Asset Securitization Trust 2004-A8 2004-H A-7 RMBS Alternative-A  45660N4P7 AAA (sf)
Residential Asset Securitization Trust 2004-A8 2004-H A-X RMBS Alternative-A  45660N4S1 AAA (sf)
Residential Asset Securitization Trust 2004-I1P2 2004-1P2 1-A-1 RMBS Alternative-A  45660LAN9 AAA (sf)
Residential Asset Securitization Trust 2004-1P2 2004-1P2 2-A-1 RMBS Alternative-A  45660LAP4 AAA (sf)
Residential Asset Securitization Trust 2004-1P2 2004-1P2 2-A-2 RMBS Alternative-A  45660LAQ2 AAA (sf)
Residential Asset Securitization Trust 2004-I1P2 2004-1P2 3-A-1 RMBS Alternative-A  45660LAR0 AAA (sf)
Residential Asset Securitization Trust 2004-IP2 2004-1P2 4-A RMBS Alternative-A  45660LAS8 AAA (sf)
Residential Asset Securitization Trust 2004-1P2 2004-1P2 1-A-2 RMBS Alternative-A  45660LBB4 AAA (sf)
Residential Asset Securitization Trust 2004-I1P2 2004-1P2 2-A-3 RMBS Alternative-A  45660LBC2 AAA (sf)
Residential Asset Securitization Trust 2004-IP2 2004-1P2 3-A-2 RMBS Alternative-A  45660LBD0 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [-A-4 RMBS Alternative-A  76111XDU4 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [-A-5 RMBS Alternative-A  76111XDV2 AAA (sf)
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RFMSI Series 2003-S20 Trust 2003-S20 [-A-6 RMBS Alternative-A  76111XDW0 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 I-A-9 RMBS Alternative-A  76111XDZ3 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [I-A-1 RMBS Alternative-A  76111XEA7 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [I-A-P RMBS Alternative-A  76111XEB5 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [-A-V RMBS Alternative-A  76111XEC3 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [I-A-V RMBS Alternative-A  76111XED1 AAA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [-M-1 RMBS Alternative-A  76111XEJ8 AA (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [-M-2 RMBS Alternative-A  76111XEK5 A (sf)
RFMSI Series 2003-S20 Trust 2003-S20 |-B-2 RMBS Alternative-A  76111XEN9 CC (sf)
RFMSI Series 2003-S20 Trust 2003-S20 [1-B-1 RMBS Alternative-A  76111XEQ2 CC (sf)
RFMSI Series 2003-S20 Trust 2003-S20 II-B-2 RMBS Alternative-A  76111XERO CC (sf)
RFMSI Series 2003-S20 Trust 2003-S20 |-A-P RMBS Alternative-A  76111XEW9 AAA (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-9XS A RMBS Alternative-A  86359BVG3 AAA (sf)
2004-9XS

Structured Asset Securities Corp. 2003-28XS A5 RMBS Alternative-A  86359AQ55 BBB (sf)
Structured Asset Securities Corp. 2003-28XS Ab RMBS Alternative-A  86359A063 BBB (sf)
Structured Asset Securities Corp. 2003-28XS M1 RMBS Alternative-A  86359AQ71 CCC (sf)
Structured Asset Securities Corp. 2003-28XS M2 RMBS Alternative-A  86359A089 CC (sf)
Structured Asset Securities Corp. 2004-2AC Al RMBS Alternative-A  86359BFNG AAA (sf)
Structured Asset Securities Corp. 2004-2AC A2 RMBS Alternative-A  86359BFP1 AAA (sf)
Structured Asset Securities Corp. 2004-2AC B3 RMBS Alternative-A  86359BFT3 CC (sf)
Structured Asset Securities Corp. 2004-4XS 1-A3A RMBS Alternative-A  86359BHJ3 AAA (sf)
Structured Asset Securities Corp. 2004-4XS 1-Ab RMBS Alternative-A  86359BHL8 AAA (sf)
Structured Asset Securities Corp. 2004-4XS 1-A6 RMBS Alternative-A  86359BHM6 AAA (sf)
Structured Asset Securities Corp. 2004-4XS 2-A2 RMBS Alternative-A  86359BHP9 AAA (sf)
Structured Asset Securities Corp. 2004-4XS 1-A3B RMBS Alternative-A  86359BJM4 AAA (sf)
Structured Asset Securities Corp. 2004-17XS A3A RMBS Alternative-A  86359BZD6 AAA (sf)
Structured Asset Securities Corp. 2004-17XS A3B RMBS Alternative-A  86359BZE4 AAA (sf)
Structured Asset Securities Corp. 2004-17XS A4A RMBS Alternative-A  86359BZF1 AAA (sf)
Structured Asset Securities Corp. 2004-17XS A4B RMBS Alternative-A  86359BZG9 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 1-Ad4 RMBS Alternative-A  86359BN64 A- (sf)
Structured Asset Securities Corp. 2004-21XS 1-Ab RMBS Alternative-A  86359BN72 A- (sf)
Structured Asset Securities Corp. 2004-21XS 2-A3 RMBS Alternative-A  86359BP39 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-A4A RMBS Alternative-A  86359BP47 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-A4B RMBS Alternative-A  86359BP54 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-AbA RMBS Alternative-A  86359BP62 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-A5B RMBS Alternative-A  86359BP70 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-ABA RMBS Alternative-A  86359BP88 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 2-6B RMBS Alternative-A  86359BP96 AAA (sf)
Structured Asset Securities Corp. 2004-21XS 1-M1 RMBS Alternative-A 863598020 CC (sf)
Structured Asset Securities Corp. 2004-21XS 1-M2 RMBS Alternative-A 863598038 CC (sf)
Structured Asset Securities Corp. 2004-21XS 2-M2 RMBS Alternative-A 863598053 CC (sf)
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Terwin Mortgage Trust 2004-15ALT 2004-15ALT B-2 RMBS Alternative-A 881561GT5 CC (sf)
Terwin Mortgage Trust 2004-15ALT 2004-15ALT B-3 RMBS Alternative-A  881561GU2 CC (sf)
Terwin Mortgage Trust 2004-15ALT 2004-15ALT B-4 RMBS Alternative-A  881561GV0 CC (sf)
Washington Mutual MSC Mortgage Pass-Through 2004-RA1 [-A RMBS Alternative-A  939336P72 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 II-A RMBS Alternative-A  939336P80 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 [-X RMBS Alternative-A  939336P98 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 [I-X RMBS Alternative-A 939336022 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 |-P RMBS Alternative-A  939336Q30 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 I-P RMBS Alternative-A 939336048 AAA (sf)
Certificates Series 2004-RA1 Trust

Washington Mutual MSC Mortgage Pass-Through 2004-RA1 C-B-2 RMBS Alternative-A 939336063 CC (sf)

Certificates Series 2004-RA1 Trust
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