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U.S. Prime Jumbo RMBS Classes Affected By
The Dec. 1, 2011, Rating Actions
The following tables provide the issuers, series, and CUSIPs for the classes of U.S. prime jumbo residential

mortgage-backed securities (RMBS) transactions affected by the Dec. 1, 2011, rating actions. For the related press

release, please see "164 Ratings Lowered, One Raised, 487 Affirmed On 67 U.S. RMBS Prime Jumbo Transactions

Issued From 2002-2004," published Dec. 1, 2011.

Rating Actions
Table 1

Rating Actions

Rating

Transaction Series Class Collateral CUSIP To From

Merrill Lynch Mortgage Investors Trust Series MLCC
2004-G

2004-G B-4 RMBS Prime
Jumbo

59020UPH2 CC (sf) CCC (sf)

Structured Asset Mortgage Investments II Trust
2004-AR7

2004-AR7 GT A-1B RMBS Prime
Jumbo

86359LFP9 AAA
(sf)

AAA
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-14

2004-14 5-PAX RMBS Prime
Jumbo

863579CM8 NR AA+ (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 B-3 RMBS Prime
Jumbo

885220FW8 CC (sf) B- (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI
2004-A2

2004-A2 M-1 RMBS Prime
Jumbo

59020UGX7 B (sf) B+ (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q B-2 RMBS Prime
Jumbo

94978LAJ3 CCC (sf) B- (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 B-1 RMBS Prime
Jumbo

41161PFX6 B- (sf) CCC (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 3-A-2B RMBS Prime
Jumbo

41161PFT5 AA+ (sf) AAA
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 1-A2 RMBS Prime
Jumbo

86359BXZ9 AA- (sf) AA (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 1-A1 RMBS Prime
Jumbo

86359BYK1 AA- (sf) AA (sf)

RFMSI Series 2004-S7 Trust 2004-S7 M-2 RMBS Prime
Jumbo

76111XNL3 CCC (sf) B+ (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR B-1 RMBS Prime
Jumbo

61748HAX9 BBB (sf) BBB+
(sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 B-1 RMBS Prime
Jumbo

949788AH6 BBB-
(sf)

A (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 B-3 RMBS Prime
Jumbo

94975DAJ4 B (sf) BBB-
(sf)

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G A-3 RMBS Prime
Jumbo

94978JAC3 AAA
(sf)

AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust 2004-1 2004-1 B-3 RMBS Prime
Jumbo

743873AR2 CCC (sf) B (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-4 RMBS Prime
Jumbo

94980AAA2 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Merrill Lynch Mortgage Investors Trust Series MLMI
2004-A1

2004-A1 M-1 RMBS Prime
Jumbo

59020UAG0 B+ (sf) BBB (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-3AC

2004-3AC B2 RMBS Prime
Jumbo

86359BKG5 CC (sf) B- (sf)

Sequoia Mortgage Trust 2004-1 2004-1 B-2 RMBS Prime
Jumbo

81744FAH0 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2003-9 2003-9 B-1 RMBS Prime
Jumbo

07384MD66 B+ (sf) BB- (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 A-PO RMBS Prime
Jumbo

94981EAH8 BBB-
(sf)

AA+ (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 A-4 RMBS Prime
Jumbo

94981EAG0 BBB-
(sf)

AA+ (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 A-2 RMBS Prime
Jumbo

94981EAE5 BBB-
(sf)

AA+ (sf)

Wells Fargo Mortgage Backed Securities 2003-18
Trust

2003-18 B-2 RMBS Prime
Jumbo

949775AH3 B+ (sf) BBB-
(sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 B-1 RMBS Prime
Jumbo

12669E6B7 CCC (sf) B- (sf)

RFMSI Series 2003-S16 Trust 2003-S16 M-2 RMBS Prime
Jumbo

76111XBJ1 BBB-
(sf)

A (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 B-1 RMBS Prime
Jumbo

12669EF76 B+ (sf) BB- (sf)

RFMSI Series 2003-S14 Trust 2003-S14 M-2 RMBS Prime
Jumbo

76111XAM5 B (sf) A (sf)

Structured Asset Securities Corp. 2003-15A B2 RMBS Prime
Jumbo

86359AVZ3 B (sf) B+ (sf)

ABN AMRO Mortgage Corp. 2003-5 B-1 RMBS Prime
Jumbo

000780EZ5 NR A+ (sf)

ABN AMRO Mortgage Corp. 2003-5 B-4 RMBS Prime
Jumbo

000780FE1 NR CC (sf)

ABN AMRO Mortgage Corp. 2003-5 A-4 RMBS Prime
Jumbo

000780DK9 NR AAA
(sf)

Washington Mutual MSC Mortgage Pass-Through
Certificates, Series 2003-AR1 Trust

2003-AR1 B-2 RMBS Prime
Jumbo

939336PT4 CC (sf) CCC (sf)

Sequoia Mortgage Trust 11 11 X-B RMBS Prime
Jumbo

81744AAE8 NR AA (sf)

Charlie Mac Trust 2004-2 2004-2 B-1 RMBS Prime
Jumbo

160762AY6 BB (sf) AA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC
2004-F

MLCC2004-F B-4 RMBS Prime
Jumbo

59020UNJ0 CC (sf) CCC (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 B-1 RMBS Prime
Jumbo

41161PGR8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-12

2004-12 B3 RMBS Prime
Jumbo

863579BG2 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 B-1 RMBS Prime
Jumbo

466247EC3 BB (sf) BBB-
(sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 4-A RMBS Prime
Jumbo

86359BYF2 AA- (sf) AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 3-A2 RMBS Prime
Jumbo

86359BYD7 AA+ (sf) AAA
(sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 B-3 RMBS Prime
Jumbo

94980LAL4 B- (sf) B+ (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 5-A RMBS Prime
Jumbo

12669FL68 B- (sf) B+ (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 B-2 RMBS Prime
Jumbo

41161PHJ5 CC (sf) CCC (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 M-2 RMBS Prime
Jumbo

76111XLJ0 CCC (sf) B- (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 B-2 RMBS Prime
Jumbo

949788AJ2 B- (sf) BB- (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 B-3 RMBS Prime
Jumbo

466247CR2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-2 RMBS Prime
Jumbo

94980AAG9 B+ (sf) BB (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-3 RMBS Prime
Jumbo

94980AAH7 CCC (sf) B- (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-3AC

2004-3AC B1 RMBS Prime
Jumbo

86359BKF7 BB (sf) BBB (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 B-3 RMBS Prime
Jumbo

16162WHB8 CC (sf) B- (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 M-2 RMBS Prime
Jumbo

36185NN71 CCC (sf) B- (sf)

Wells Fargo Mortgage Backed Securities 2003-18
Trust

2003-18 B-3 RMBS Prime
Jumbo

949775AJ9 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates Series
2003-S12 Trust

2003-S12 B-2 RMBS Prime
Jumbo

92922FHU5 B- (sf) BBB+
(sf)

RFMSI Series 2003-S14 Trust 2003-S14 M-1 RMBS Prime
Jumbo

76111XAL7 BBB-
(sf)

AA+ (sf)

ABN AMRO Mortgage Corp. 2003-5 M RMBS Prime
Jumbo

000780EY8 NR AA+ (sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-2 RMBS Prime
Jumbo

000780ES1 NR AAA
(sf)

ABN AMRO Mortgage Corp. 2003-5 A-P RMBS Prime
Jumbo

000780EQ5 NR AAA
(sf)

Washington Mutual MSC Mortgage Pass-Through
Certificates, Series 2003-AR1 Trust

2003-AR1 B-1 RMBS Prime
Jumbo

939336PS6 BB- (sf) BB (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 B-3 RMBS Prime
Jumbo

885220CG6 CCC (sf) B- (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 X-2 RMBS Prime
Jumbo

41161PGP2 AA (sf) AAA
(sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-14

2004-14 B3 RMBS Prime
Jumbo

863579CV8 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2004-8 2004-8 B-3 RMBS Prime
Jumbo

81744FDR5 CC (sf) CCC (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 3-A-2A RMBS Prime
Jumbo

41161PFS7 AA+ (sf) AAA
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 1-A3 RMBS Prime
Jumbo

86359BYA3 AA- (sf) AA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 B-4 RMBS Prime
Jumbo

94980LAM2 CC (sf) CCC (sf)

RFMSI Series 2004-S7 Trust 2004-S7 M-3 RMBS Prime
Jumbo

76111XNM1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 4-A RMBS Prime
Jumbo

12669FL50 B- (sf) B+ (sf)
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G A-4 RMBS Prime
Jumbo

94978JAD1 AAA
(sf)

AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust 2004-1 2004-1 B-2 RMBS Prime
Jumbo

743873AQ4 BBB-
(sf)

A- (sf)

Bank of America Mortgage Securities Inc. 2004-C B-3 RMBS Prime
Jumbo

05948X5X5 CC (sf) CCC (sf)

Bank of America Mortgage Securities Inc. 2004-C B-2 RMBS Prime
Jumbo

05948X5W7 CCC (sf) B- (sf)

Bank of America Mortgage Securities Inc. 2004-C B-1 RMBS Prime
Jumbo

05948X5V9 BB (sf) BBB-
(sf)

Sequoia Mortgage Trust 2004-1 2004-1 X-2 RMBS Prime
Jumbo

81744FAC1 NR AA+ (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 B-1 RMBS Prime
Jumbo

94981EAK1 CC (sf) B+ (sf)

Wells Fargo Mortgage Backed Securities 2003-15
Trust

2003-15 B-3 RMBS Prime
Jumbo

94980WAJ5 BB (sf) BB+ (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 A-2 RMBS Prime
Jumbo

12669E5Z5 A+ (sf) AA+ (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 M-1 RMBS Prime
Jumbo

5899293W6 AA+ (sf) AAA
(sf)

Structured Asset Securities Corp. 2003-24A B1 RMBS Prime
Jumbo

86359AH89 B+ (sf) AA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F B-5 RMBS Prime
Jumbo

36228FRN8 CCC (sf) B (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F B-4 RMBS Prime
Jumbo

36228FRM0 BBB-
(sf)

AA- (sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-4 RMBS Prime
Jumbo

000780EU6 NR AAA
(sf)

ABN AMRO Mortgage Corp. 2003-5 A-X RMBS Prime
Jumbo

000780EP7 NR AAA
(sf)

ABN AMRO Mortgage Corp. 2003-5 A-3 RMBS Prime
Jumbo

000780DJ2 NR AAA
(sf)

Bear Stearns ARM Trust 2003-1 2003-1 B-1 RMBS Prime
Jumbo

07384MTX0 A+ (sf) AAA
(sf)

Merrill Lynch Mortgage Investors Trust Series MLCC
2004-G

2004-G B-3 RMBS Prime
Jumbo

59020UPF6 CCC (sf) B (sf)

Charlie Mac Trust 2004-2 2004-2 B-3 RMBS Prime
Jumbo

160762BA7 CCC (sf) BB- (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-12

2004-12 B1 RMBS Prime
Jumbo

863579BC1 BB (sf) BB+ (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 3-A-1 RMBS Prime
Jumbo

41161PFR9 AA+ (sf) AAA
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 3-A3 RMBS Prime
Jumbo

86359BYE5 AA- (sf) AA (sf)

RFMSI Series 2004-S7 Trust 2004-S7 A-P RMBS Prime
Jumbo

76111XNG4 BBB+
(sf)

AAA
(sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 B-3 RMBS Prime
Jumbo

949788AK9 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 B-3 RMBS Prime
Jumbo

32051D3C4 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-6

2004-6 B1 RMBS Prime
Jumbo

86359BTN1 B- (sf) BB- (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 1-A-1 RMBS Prime
Jumbo

12669FA78 A+ (sf) AA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI
2004-A1

2004-A1 M-2 RMBS Prime
Jumbo

59020UAH8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 A-3 RMBS Prime
Jumbo

94981EAF2 BBB-
(sf)

AA+ (sf)

Citicorp Mortgage Securities Inc. 2003-10 B-4 RMBS Prime
Jumbo

172973TV1 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates Series
2003-S12 Trust

2003-S12 B-3 RMBS Prime
Jumbo

92922FHV3 CC (sf) B- (sf)

Structured Asset Securities Corp. 2003-31A B1 RMBS Prime
Jumbo

86359A3K7 CCC (sf) BB- (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 M-2 RMBS Prime
Jumbo

5899293X4 BB (sf) BB+ (sf)

Structured Asset Securities Corp. 2003-24A B2 RMBS Prime
Jumbo

86359AH97 CC (sf) BB+ (sf)

ABN AMRO Mortgage Corp. 2003-5 B-3 RMBS Prime
Jumbo

000780FC5 NR B+ (sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-P RMBS Prime
Jumbo

000780EX0 NR AAA
(sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-5 RMBS Prime
Jumbo

000780EV4 NR AAA
(sf)

Sequoia Mortgage Trust 11 11 B-2 RMBS Prime
Jumbo

81744AAG3 CC (sf) CCC (sf)

Sequoia Mortgage Trust 11 11 B-1 RMBS Prime
Jumbo

81744AAB4 BBB+
(sf)

AA (sf)

Structured Asset Mortgage Investments II Trust
2004-AR7

2004-AR7 B-2 RMBS Prime
Jumbo

86359LFV6 CCC (sf) B (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 B-2 RMBS Prime
Jumbo

885220FV0 CCC (sf) BB+ (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-12

2004-12 B2 RMBS Prime
Jumbo

863579BE7 CC (sf) CCC (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 B-1 RMBS Prime
Jumbo

12669FW25 CC (sf) CCC (sf)

Washington Mutual MSC Mortgage Pass-Through
Certificates Series 2004-RA3 Trust

2004-RA3 C-B-2 RMBS Prime
Jumbo

939336T45 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 1-A RMBS Prime
Jumbo

12669FG64 B- (sf) B+ (sf)

Bear Stearns ARM Trust 2004-5 2004-5 B-2 RMBS Prime
Jumbo

07384MT51 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 3-A-2 RMBS Prime
Jumbo

12669FE66 A+ (sf) AA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 B-3 RMBS Prime
Jumbo

57643MBY9 CC (sf) CCC (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 B-2 RMBS Prime
Jumbo

74160MEJ7 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2004-1 2004-1 A RMBS Prime
Jumbo

81744FAA5 A+ (sf) AA+ (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 M-3 RMBS Prime
Jumbo

76111XLK7 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities 2003-18
Trust

2003-18 B-1 RMBS Prime
Jumbo

949775AG5 A (sf) AA (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2003-S16 Trust 2003-S16 M-3 RMBS Prime
Jumbo

76111XBK8 CCC (sf) B+ (sf)

Banc of America Mortgage 2003-F Trust 2003-F B-3 RMBS Prime
Jumbo

05948XLB5 CCC (sf) B- (sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-3 RMBS Prime
Jumbo

000780ET9 NR AAA
(sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q B-3 RMBS Prime
Jumbo

94978LAK0 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 B-2 RMBS Prime
Jumbo

466247ED1 CCC (sf) B- (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 M RMBS Prime
Jumbo

12669FV91 B- (sf) B (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 3-A1 RMBS Prime
Jumbo

86359BYC9 AA- (sf) AA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 B1 RMBS Prime
Jumbo

36228F4T0 B- (sf) BB- (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 2-A-1 RMBS Prime
Jumbo

12669FA86 A+ (sf) AA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 B-2 RMBS Prime
Jumbo

94975DAH8 BBB+
(sf)

A (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 B-1 RMBS Prime
Jumbo

32051D4G4 BB (sf) BB+ (sf)

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G B-1 RMBS Prime
Jumbo

94978JAF6 A (sf) AA (sf) Watch
Neg

Mortgage Pass-Through Trust 2004-HYB1 2004-HYB1 B-1 RMBS Prime
Jumbo

12669FNS8 CC (sf) CCC (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 B-1 RMBS Prime
Jumbo

74160MEA6 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2003-9 2003-9 B-2 RMBS Prime
Jumbo

07384MD74 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 M RMBS Prime
Jumbo

12669E6A9 BB- (sf) BBB-
(sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 M-3 RMBS Prime
Jumbo

5899293Y2 CC (sf) CCC (sf)

RFMSI Series 2003-S16 Trust 2003-S16 B-1 RMBS Prime
Jumbo

76111XBM4 CC (sf) CCC (sf)

Banc of America Mortgage 2003-F Trust 2003-F B-2 RMBS Prime
Jumbo

05948XLA7 BBB-
(sf)

BBB (sf)

ABN AMRO Mortgage Corp. 2003-5 B-2 RMBS Prime
Jumbo

000780FA9 NR BBB (sf)

ABN AMRO Mortgage Corp. 2003-5 IIA-X RMBS Prime
Jumbo

000780EW2 NR AAA
(sf)

Bear Stearns ARM Trust 2003-1 2003-1 B-2 RMBS Prime
Jumbo

07384MTY8 B- (sf) BBB-
(sf)

Charlie Mac Trust 2004-2 2004-2 B-2 RMBS Prime
Jumbo

160762AZ3 B (sf) A (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 B-4 RMBS Prime
Jumbo

885220FY4 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 2-A RMBS Prime
Jumbo

86359BYB1 AA- (sf) AA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 B-2 RMBS Prime
Jumbo

94980LAK6 BBB (sf) A (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2004-S7 Trust 2004-S7 B-1 RMBS Prime
Jumbo

76111XNN9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 M RMBS Prime
Jumbo

12669FG98 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 B2 RMBS Prime
Jumbo

36228F4U7 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-6

2004-6 B2 RMBS Prime
Jumbo

86359BTQ4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 M RMBS Prime
Jumbo

12669FB36 B+ (sf) BB+ (sf)

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G B-2 RMBS Prime
Jumbo

94978JAG4 CC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G A-1 RMBS Prime
Jumbo

94978JAA7 AAA
(sf)

AAA
(sf)

Watch
Neg

Mortgage Pass-Through Trust 2004-HYB1 2004-HYB1 M RMBS Prime
Jumbo

12669FNR0 B (sf) B+ (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 B-3 RMBS Prime
Jumbo

576433JV9 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2003-8 2003-8 B-3 RMBS Prime
Jumbo

81743PEF9 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities 2003-19
Trust

2003-19 A-1 RMBS Prime
Jumbo

94981EAD7 BBB-
(sf)

AA+ (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 M-3 RMBS Prime
Jumbo

36185NN89 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 A-1 RMBS Prime
Jumbo

12669E5Y8 AA (sf) AAA
(sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 B-2 RMBS Prime
Jumbo

12669E6M3 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates Series
2003-S12 Trust

2003-S12 B-1 RMBS Prime
Jumbo

92922FHT8 B (sf) A (sf)

ABN AMRO Mortgage Corp. 2003-5 A-31 RMBS Prime
Jumbo

000780EN2 NR AAA
(sf)

Merrill Lynch Mortgage Investors Trust Series MLCC
2004-F

MLCC2004-F B-3 RMBS Prime
Jumbo

59020UNH4 B+ (sf) BB (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC
2004-F

MLCC2004-F X-B RMBS Prime
Jumbo

59020UND3 AA+ (sf) AAA
(sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 3-A-1 RMBS Prime
Jumbo

41161PGK3 AA (sf) AAA
(sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-14

2004-14 B2 RMBS Prime
Jumbo

863579CT3 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 B-1 RMBS Prime
Jumbo

885220FU2 BBB+
(sf)

AA+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI
2004-A2

2004-A2 M-2 RMBS Prime
Jumbo

59020UGY5 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2004-8 2004-8 B-2 RMBS Prime
Jumbo

81744FDQ7 B- (sf) B (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 B-3 RMBS Prime
Jumbo

466247EE9 CC (sf) CCC (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 3-A RMBS Prime
Jumbo

12669FV83 BBB (sf) BBB+
(sf)

Structured Adjustable Rate Mortgage Loan Trust,
Series 2004-10

2004-10 B1 RMBS Prime
Jumbo

86359BYL9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2004-S7 Trust 2004-S7 M-1 RMBS Prime
Jumbo

76111XNK5 B- (sf) BBB+
(sf)

RFMSI Series 2004-S7 Trust 2004-S7 A-V RMBS Prime
Jumbo

76111XNH2 NR AAA
(sf)

RFMSI Series 2004-S7 Trust 2004-S7 A-1 RMBS Prime
Jumbo

76111XNF6 BBB+
(sf)

AAA
(sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR B-2 RMBS Prime
Jumbo

61748HAY7 CCC (sf) B- (sf)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 3-A RMBS Prime
Jumbo

12669FG80 B- (sf) B+ (sf)

CHL Mortgage Pass-Through Trust 2004-15 2004-15 2-A RMBS Prime
Jumbo

12669FG72 B- (sf) B+ (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 B-2 RMBS Prime
Jumbo

32051D3B6 CCC (sf) B- (sf)

Wells Fargo Mortgage Backed Securities 2004-G Trust 2004-G A-2 RMBS Prime
Jumbo

94978JAB5 AAA
(sf)

AAA
(sf)

Watch
Neg

WaMu Mortgage Pass-Through Certificates Series
2004-AR1 Trust

2004-AR1 B-2 RMBS Prime
Jumbo

92922FLG1 CCC (sf) B- (sf)

Sequoia Mortgage Trust 2004-1 2004-1 B-1 RMBS Prime
Jumbo

81744FAG2 B (sf) BB (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 M-1 RMBS Prime
Jumbo

36185NN63 BB+ (sf) BBB+
(sf)

Citicorp Mortgage Securities Inc. 2003-10 B-3 RMBS Prime
Jumbo

172973TT6 CCC (sf) BB+ (sf)

Citicorp Mortgage Securities Inc. 2003-10 B-2 RMBS Prime
Jumbo

172973TS8 BBB+
(sf)

A (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 M RMBS Prime
Jumbo

12669E6K7 BBB-
(sf)

BBB (sf)

RFMSI Series 2003-S14 Trust 2003-S14 M-3 RMBS Prime
Jumbo

76111XAN3 CC (sf) B (sf)

ABN AMRO Mortgage Corp. 2003-5 A-29 RMBS Prime
Jumbo

000780EL6 NR AAA
(sf)

Bear Stearns ARM Trust 2003-1 2003-1 B-3 RMBS Prime
Jumbo

07384MTZ5 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2003-1 2003-1 I-A-1 RMBS Prime
Jumbo

07384MTH5 AAA
(sf)

AAA
(sf)

Watch
Neg

Sequoia Mortgage Trust 10 10 B-4 RMBS Prime
Jumbo

81743VAK9 CC (sf) CCC (sf)

Ratings Affirmed
Table 2

Ratings Affirmed

Transaction Series Class Collateral CUSIP Rating

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G A-2 RMBS Prime Jumbo 59020UPA7 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G A-1 RMBS Prime Jumbo 59020UNZ4 AAA (sf)

Charlie Mac Trust 2004-2 2004-2 A-2 RMBS Prime Jumbo 160762AW0 AAA (sf)

Charlie Mac Trust 2004-2 2004-2 A-1 RMBS Prime Jumbo 160762AV2 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F A-2 RMBS Prime Jumbo 59020UNB7 AAA (sf)
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Table 2

Ratings Affirmed (cont.)

Structured Asset Mortgage Investments II Trust 2004-AR7 2004-AR7 A-1A RMBS Prime Jumbo 86359LFN4 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 7-A RMBS Prime Jumbo 863579CP1 AA- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 1-A RMBS Prime Jumbo 863579CB2 AA- (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 A RMBS Prime Jumbo 885220FS7 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A2 2004-A2 I-A RMBS Prime Jumbo 59020UGT6 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q II-A-1 RMBS Prime Jumbo 94978LAF1 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q I-A-3 RMBS Prime Jumbo 94978LAC8 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q I-A-2 RMBS Prime Jumbo 94978LAB0 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 2-A-1 RMBS Prime Jumbo 466247DZ3 AAA (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 2-A RMBS Prime Jumbo 41161PFQ1 AAA (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 1-A RMBS Prime Jumbo 12669FV67 BBB (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 2-A RMBS Prime Jumbo 61748HAQ4 AAA (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 M-1 RMBS Prime Jumbo 76111XLH4 BBB+ (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 I-A-1 RMBS Prime Jumbo 949788AA1 AAA (sf)

Bear Stearns ARM Trust 2004-5 2004-5 III-A RMBS Prime Jumbo 07384MS86 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 II-A-1 RMBS Prime Jumbo 32051D2V3 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 5-A5 RMBS Prime Jumbo 86359BTK7 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 4-A2 RMBS Prime Jumbo 86359BTE1 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 2-A RMBS Prime Jumbo 86359BTB7 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 B-5 RMBS Prime Jumbo 94975DAL9 CC (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 I-A-1 RMBS Prime Jumbo 94975DAA3 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 B-3 RMBS Prime Jumbo 32051D4J8 CC (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 1-A-1 RMBS Prime Jumbo 466247CC5 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 1-A-6 RMBS Prime Jumbo 57643MBN3 AAA (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 I-A-3 RMBS Prime Jumbo 743873AM3 AAA (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 I-A-1 RMBS Prime Jumbo 743873AK7 AAA (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 B-3 RMBS Prime Jumbo 74160MEK4 CC (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 II-A-3 RMBS Prime Jumbo 74160MDT6 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-X RMBS Prime Jumbo 74160MDP4 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 4-A-2 RMBS Prime Jumbo 576433JL1 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 X-B RMBS Prime Jumbo 81743PEB8 AA- (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-A-1 RMBS Prime Jumbo 07384MB68 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-A-1 RMBS Prime Jumbo 07384MA85 AA (sf)

Citicorp Mortgage Securities Inc. 2003-10 A-4 RMBS Prime Jumbo 172973TP4 AAA (sf)

Citicorp Mortgage Securities Inc. 2003-10 A-3 RMBS Prime Jumbo 172973TN9 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 I-A-1 RMBS Prime Jumbo 94980WAA4 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 B-5 RMBS Prime Jumbo 94980TAB9 CC (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 B-4 RMBS Prime Jumbo 94980TAA1 CC (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 B-5 RMBS Prime Jumbo 92922FHY7 CC (sf)
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Table 2

Ratings Affirmed (cont.)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 2A RMBS Prime Jumbo 92922FHP6 AAA (sf)

Structured Asset Securities Corp. 2003-31A 2-A7 RMBS Prime Jumbo 86359A3E1 AAA (sf)

RFMSI Series 2003-S16 Trust 2003-S16 A-3 RMBS Prime Jumbo 76111XBE2 AAA (sf)

RFMSI Series 2003-S16 Trust 2003-S16 A-2 RMBS Prime Jumbo 76111XBD4 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 B-3 RMBS Prime Jumbo 12669EF92 CC (sf)

Structured Asset Securities Corp. 2003-24A 3-A2 RMBS Prime Jumbo 86359AG98 AAA (sf)

Structured Asset Securities Corp. 2003-24A 2-A RMBS Prime Jumbo 86359AG64 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-4 RMBS Prime Jumbo 76111XAD5 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 3-A-1 RMBS Prime Jumbo 05948XKX8 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-5 RMBS Prime Jumbo 05948XKU4 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-2 RMBS Prime Jumbo 05948XKR1 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IVA-1 RMBS Prime Jumbo 36228FQY5 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IIIA-4 RMBS Prime Jumbo 36228FQU3 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 VI-A-1 RMBS Prime Jumbo 07384MTN2 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 III-A-1 RMBS Prime Jumbo 07384MTK8 AAA (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 B-1 RMBS Prime Jumbo 885220CE1 AA+ (sf)

Sequoia Mortgage Trust 10 10 X-B RMBS Prime Jumbo 81743VAE3 AA+ (sf)

Sequoia Mortgage Trust 10 10 B-2 RMBS Prime Jumbo 81743VAH6 A- (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G B-2 RMBS Prime Jumbo 59020UPE9 A (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F B-2 RMBS Prime Jumbo 59020UNG6 AA+ (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 2-A2 RMBS Prime Jumbo 41161PHA4 B+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 6-A RMBS Prime Jumbo 863579CN6 AA- (sf)

Thornburg Mortgage Securities Trust 2004-3 2004-3 A-X RMBS Prime Jumbo 885220FT5 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 3-A3 RMBS Prime Jumbo 863579BQ0 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 3-A2 RMBS Prime Jumbo 863579AQ1 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 1-A-3 RMBS Prime Jumbo 466247EF6 AAA (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 B-1 RMBS Prime Jumbo 12669FB44 CCC (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 3-A-1 RMBS Prime Jumbo 12669FA94 AA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 II-A-PO RMBS Prime Jumbo 94975DAF2 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 II-A-3 RMBS Prime Jumbo 32051D4E9 AAA (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 B-1 RMBS Prime Jumbo 466247CP6 BBB+ (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 2-A-1 RMBS Prime Jumbo 466247CF8 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 1-A-5 RMBS Prime Jumbo 57643MBM5 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 1-A-2 RMBS Prime Jumbo 57643MBJ2 AAA (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 B-4 RMBS Prime Jumbo 743873AS0 CC (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 I-A-2 RMBS Prime Jumbo 743873AL5 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-3AC

2004-3AC A1 RMBS Prime Jumbo 86359BKA8 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 II-A-2 RMBS Prime Jumbo 74160MDS8 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 5-A-X RMBS Prime Jumbo 576433JP2 AAA (sf)
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Table 2

Ratings Affirmed (cont.)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IA-4 RMBS Prime Jumbo 16162WGJ2 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 B-4 RMBS Prime Jumbo 81743PEG7 CC (sf)

Bear Stearns ARM Trust 2003-9 2003-9 III-A-2 RMBS Prime Jumbo 07384MC67 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-X-1 RMBS Prime Jumbo 07384MA93 AA (sf)

Wells Fargo Mortgage Backed Securities 2003-19 Trust 2003-19 B-2 RMBS Prime Jumbo 94981EAL9 CC (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 B-1 RMBS Prime Jumbo 36185NN97 CC (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 A-3 RMBS Prime Jumbo 36185NM98 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 B-4 RMBS Prime Jumbo 94980WAK2 CCC (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-2 RMBS Prime Jumbo 949775AB6 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 3-A RMBS Prime Jumbo 12669E6J0 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 1-A-3 RMBS Prime Jumbo 92922FHN1 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 1-A-2 RMBS Prime Jumbo 92922FHM3 AAA (sf)

Structured Asset Securities Corp. 2003-31A 2-A1 RMBS Prime Jumbo 86359A2Y8 AAA (sf)

Structured Asset Securities Corp. 2003-31A 1-A RMBS Prime Jumbo 86359A2X0 AAA (sf)

RFMSI Series 2003-S16 Trust 2003-S16 B-2 RMBS Prime Jumbo 76111XBN2 CC (sf)

RFMSI Series 2003-S16 Trust 2003-S16 M-1 RMBS Prime Jumbo 76111XBH5 AA (sf)

Structured Asset Securities Corp. 2003-24A 5-A RMBS Prime Jumbo 86359AH63 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 B-1 RMBS Prime Jumbo 76111XAP8 CC (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-5 RMBS Prime Jumbo 76111XAE3 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-1 RMBS Prime Jumbo 76111XAA1 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-3 RMBS Prime Jumbo 76111XAC7 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F B-1 RMBS Prime Jumbo 05948XKZ3 AA+ (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-1 RMBS Prime Jumbo 05948XKQ3 AAA (sf)

Structured Asset Securities Corp. 2003-15A 2-A2 RMBS Prime Jumbo 86359AVR1 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F A-X1 RMBS Prime Jumbo 36228FRG3 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F A-X2 RMBS Prime Jumbo 36228FRH1 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 M RMBS Prime Jumbo 07384MTT9 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 M RMBS Prime Jumbo 939336PR8 AA- (sf)

Sequoia Mortgage Trust 11 11 X-1B RMBS Prime Jumbo 81744AAD0 AAA (sf)

Sequoia Mortgage Trust 10 10 X-1B RMBS Prime Jumbo 81743VAD5 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F X-A RMBS Prime Jumbo 59020UNC5 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F A-1B RMBS Prime Jumbo 59020UNA9 AAA (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 1-A RMBS Prime Jumbo 41161PGF4 BB (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 2-A-2 RMBS Prime Jumbo 41161PGH0 BB (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 B1 RMBS Prime Jumbo 863579CS5 BB- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 4-A RMBS Prime Jumbo 863579CH9 AA- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 1-A2 RMBS Prime Jumbo 863579AM0 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 1-A1 RMBS Prime Jumbo 863579AL2 AA+ (sf)
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Table 2

Ratings Affirmed (cont.)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 1-A3 RMBS Prime Jumbo 863579BP2 AA+ (sf)

Sequoia Mortgage Trust 2004-8 2004-8 A-1 RMBS Prime Jumbo 81744FDJ3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q I-A-1 RMBS Prime Jumbo 94978LAA2 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 2-A-2 RMBS Prime Jumbo 466247EH2 AAA (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 B-2 RMBS Prime Jumbo 12669FW33 CC (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 B-1 RMBS Prime Jumbo 94980LAJ9 AA (sf)

RFMSI Series 2004-S7 Trust 2004-S7 B-2 RMBS Prime Jumbo 76111XNP4 CC (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates
Series 2004-RA3 Trust

2004-RA3 II-A RMBS Prime Jumbo 939336T29 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 4-A RMBS Prime Jumbo 61748HAW1 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 3-A-3 RMBS Prime Jumbo 61748HAT8 AAA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 1A1 RMBS Prime Jumbo 36228F4P8 AAA (sf)

Bear Stearns ARM Trust 2004-5 2004-5 II-A RMBS Prime Jumbo 07384MS78 A+ (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 III-A-1 RMBS Prime Jumbo 32051D2Y7 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 5-A4 RMBS Prime Jumbo 86359BTJ0 AAA (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 B-2 RMBS Prime Jumbo 12669FB51 CC (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-4 RMBS Prime Jumbo 32051D3V2 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 B-2 RMBS Prime Jumbo 32051D4H2 CCC (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 15-A-X RMBS Prime Jumbo 57643MBS2 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 30-PO RMBS Prime Jumbo 57643MBR4 AAA (sf)

Bank of America Mortgage Securities Inc. 2004-C 2-A-2 RMBS Prime Jumbo 05948X5T4 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-5 RMBS Prime Jumbo 94980AAB0 CC (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-1 RMBS Prime Jumbo 94980AAF1 AA (sf)

WaMu Mortgage Pass-Through Certificates Series 2004-AR1
Trust

2004-AR1 A RMBS Prime Jumbo 92922FLD8 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 II-PO RMBS Prime Jumbo 74160MDV1 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-A-3 RMBS Prime Jumbo 74160MDM1 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 6-A-1 RMBS Prime Jumbo 576433JQ0 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 3-A-X RMBS Prime Jumbo 576433JJ6 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 A-P RMBS Prime Jumbo 16162WGV5 AAA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-A-2 RMBS Prime Jumbo 07384MB27 AA (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 B-2 RMBS Prime Jumbo 36185NP20 CC (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 II-A-1 RMBS Prime Jumbo 94980WAE6 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 2-A-2 RMBS Prime Jumbo 12669FDH3 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 1-A-1 RMBS Prime Jumbo 92922FHL5 AAA (sf)

Structured Asset Securities Corp. 2003-31A B2 RMBS Prime Jumbo 86359A3L5 CC (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 B-2 RMBS Prime Jumbo 5899294A3 CC (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 II-A-6 RMBS Prime Jumbo 5899293T3 AAA (sf)

RFMSI Series 2003-S16 Trust 2003-S16 A-P RMBS Prime Jumbo 76111XBF9 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-9 RMBS Prime Jumbo 12669EG59 AAA (sf)

Structured Asset Securities Corp. 2003-24A 4-A RMBS Prime Jumbo 86359AH30 AAA (sf)
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Table 2

Ratings Affirmed (cont.)

Structured Asset Securities Corp. 2003-24A 3-A1 RMBS Prime Jumbo 86359AG80 AAA (sf)

Structured Asset Securities Corp. 2003-24A 1-A1 RMBS Prime Jumbo 86359AG31 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-P RMBS Prime Jumbo 76111XAG8 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-4 RMBS Prime Jumbo 05948XKT7 AAA (sf)

Structured Asset Securities Corp. 2003-15A 4-A RMBS Prime Jumbo 86359AVX8 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F B-2 RMBS Prime Jumbo 36228FRK4 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 II-A RMBS Prime Jumbo 939336PM9 AAA (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 I-A RMBS Prime Jumbo 885220CA9 AAA (sf)

Sequoia Mortgage Trust 10 10 X-2 RMBS Prime Jumbo 81743VAP8 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G X-B RMBS Prime Jumbo 59020UPG4 AA+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G X-A RMBS Prime Jumbo 59020UPB5 AAA (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 3-A2 RMBS Prime Jumbo 41161PHF3 B+ (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 2-A4A RMBS Prime Jumbo 41161PHC0 BBB- (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 1-A RMBS Prime Jumbo 41161PGY3 B+ (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 2-A-1 RMBS Prime Jumbo 41161PGG2 BB (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 3-A2 RMBS Prime Jumbo 863579CE6 AA- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 8-A RMBS Prime Jumbo 863579AZ1 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 5-A RMBS Prime Jumbo 863579AT5 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A2 2004-A2 II-A-2 RMBS Prime Jumbo 59020UGV1 AAA (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 1-A RMBS Prime Jumbo 41161PFP3 AAA (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 2-A-1 RMBS Prime Jumbo 12669FV75 BBB (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-4 RMBS Prime Jumbo 94980LAD2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-3 RMBS Prime Jumbo 94980LAC4 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates
Series 2004-RA3 Trust

2004-RA3 C-B-3 RMBS Prime Jumbo 939336T52 CC (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates
Series 2004-RA3 Trust

2004-RA3 I-A RMBS Prime Jumbo 939336S95 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 3-A-4 RMBS Prime Jumbo 61748HAU5 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 1-A-3 RMBS Prime Jumbo 61748HAP6 AAA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 B3 RMBS Prime Jumbo 36228F4V5 CC (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 1A3 RMBS Prime Jumbo 36228F5R3 AAA (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 A-II RMBS Prime Jumbo 76111XLD3 AA (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 A-I RMBS Prime Jumbo 76111XLC5 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 II-A-2 RMBS Prime Jumbo 949788AF0 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 II-A-1 RMBS Prime Jumbo 949788AE3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 I-A-IO RMBS Prime Jumbo 949788AB9 AAA (sf)

Bear Stearns ARM Trust 2004-5 2004-5 B-1 RMBS Prime Jumbo 07384MT44 BB- (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 IV-A-1 RMBS Prime Jumbo 32051D2Z4 AAA (sf)

CHL Mortgage Pass-Through Trust 2004-11 2004-11 B-3 RMBS Prime Jumbo 12669FD83 CC (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 B-4 RMBS Prime Jumbo 466247CS0 CC (sf)
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JPMorgan Mortgage Trust 2004-A2 2004-A2 4-A-1 RMBS Prime Jumbo 466247CL5 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 B-5 RMBS Prime Jumbo 57643MCA0 CC (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 15-PO RMBS Prime Jumbo 57643MBQ6 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 1-A-4 RMBS Prime Jumbo 57643MBL7 AAA (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 II-A-1 RMBS Prime Jumbo 743873AN1 AAA (sf)

Bank of America Mortgage Securities Inc. 2004-C 2-A-1 RMBS Prime Jumbo 05948X5S6 AAA (sf)

Bank of America Mortgage Securities Inc. 2004-C B-5 RMBS Prime Jumbo 05948X6C0 CC (sf)

Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C A-1 RMBS Prime Jumbo 94980AAD6 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 II-A-2 RMBS Prime Jumbo 59020UAC9 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 I-A RMBS Prime Jumbo 59020UAA3 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-A-2 RMBS Prime Jumbo 74160MDL3 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 III-A-1 RMBS Prime Jumbo 74160MDW9 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 II-X RMBS Prime Jumbo 74160MDU3 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-A-1 RMBS Prime Jumbo 74160MDK5 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 2-A-X RMBS Prime Jumbo 576433JE7 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IIA-6 RMBS Prime Jumbo 16162WGR4 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IIA-3 RMBS Prime Jumbo 16162WGN3 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 B-1 RMBS Prime Jumbo 81743PED4 AA- (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-X-3 RMBS Prime Jumbo 07384MC34 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-X-1 RMBS Prime Jumbo 07384MB76 AA (sf)

Wells Fargo Mortgage Backed Securities 2003-19 Trust 2003-19 B-3 RMBS Prime Jumbo 94981EAM7 CC (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 IO RMBS Prime Jumbo 36185NN30 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 A-PO RMBS Prime Jumbo 94980WAF3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 I-A-2 RMBS Prime Jumbo 94980WAB2 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 B-2 RMBS Prime Jumbo 12669E6C5 CC (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 B-4 RMBS Prime Jumbo 12669E6P6 CC (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-7 RMBS Prime Jumbo 12669EF43 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-6 RMBS Prime Jumbo 76111XAF0 AAA (sf)

Structured Asset Securities Corp. 2003-15A 2-A3 RMBS Prime Jumbo 86359AVS9 AAA (sf)

Structured Asset Securities Corp. 2003-15A 1-A1 RMBS Prime Jumbo 86359AVN0 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F A-P2 RMBS Prime Jumbo 36228FRF5 AAA (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 IV-A RMBS Prime Jumbo 885220CD3 AAA (sf)

Sequoia Mortgage Trust 11 11 X-1A RMBS Prime Jumbo 81744AAC2 AAA (sf)

Sequoia Mortgage Trust 10 10 B-5 RMBS Prime Jumbo 81743VAL7 CC (sf)

Sequoia Mortgage Trust 10 10 B-1 RMBS Prime Jumbo 81743VAG8 AA+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F A-1A RMBS Prime Jumbo 59020UMZ5 AAA (sf)

Structured Asset Mortgage Investments II Trust 2004-AR7 2004-AR7 X RMBS Prime Jumbo 86359LFQ7 AAA (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 B-1 RMBS Prime Jumbo 41161PHH9 CCC (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 2-A4B RMBS Prime Jumbo 41161PHD8 B+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 5-A1 RMBS Prime Jumbo 863579CJ5 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 3-A1 RMBS Prime Jumbo 863579CD8 AA+ (sf)
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Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 9-A RMBS Prime Jumbo 863579BA5 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 7-A2 RMBS Prime Jumbo 863579AW8 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 4-A RMBS Prime Jumbo 863579AS7 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 3-A1 RMBS Prime Jumbo 863579AP3 AA+ (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 B-4 RMBS Prime Jumbo 466247DU4 CC (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 3-A-1 RMBS Prime Jumbo 466247EA7 AAA (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 4-A RMBS Prime Jumbo 41161PFU2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 B-5 RMBS Prime Jumbo 94980LAN0 CC (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-PO RMBS Prime Jumbo 94980LAG5 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-6 RMBS Prime Jumbo 94980LAF7 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 3-A-1 RMBS Prime Jumbo 61748HAR2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 B-4 RMBS Prime Jumbo 949788AL7 CC (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 B-1 RMBS Prime Jumbo 32051D3A8 BBB (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 2-A-3 RMBS Prime Jumbo 466247CH4 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 2-A-1 RMBS Prime Jumbo 57643MBP8 AAA (sf)

Provident Funding Mortgage Loan Trust 2004-1 2004-1 B-1 RMBS Prime Jumbo 743873AP6 AA (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 A RMBS Prime Jumbo 74160MED0 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 B-1 RMBS Prime Jumbo 59020UAK1 CC (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 M-3 RMBS Prime Jumbo 59020UAJ4 CC (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 III-A RMBS Prime Jumbo 59020UAE5 AAA (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 II-A-1 RMBS Prime Jumbo 74160MDR0 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IA-2 RMBS Prime Jumbo 16162WGG8 AAA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-X-3 RMBS Prime Jumbo 07384MB50 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 III-A-3 RMBS Prime Jumbo 07384MC75 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 III-A-1 RMBS Prime Jumbo 07384MC42 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-X-2 RMBS Prime Jumbo 07384MB92 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-A-2 RMBS Prime Jumbo 07384MB84 AA (sf)

Citicorp Mortgage Securities Inc. 2003-10 A-PO RMBS Prime Jumbo 172973TQ2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 B-2 RMBS Prime Jumbo 94980WAH9 A (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 B-1 RMBS Prime Jumbo 94980WAG1 AA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 I-A-3 RMBS Prime Jumbo 94980WAC0 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-5 RMBS Prime Jumbo 949775AD2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-4 RMBS Prime Jumbo 949775AK6 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-3 RMBS Prime Jumbo 949775AC4 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-1 RMBS Prime Jumbo 949775AA8 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 B-3 RMBS Prime Jumbo 12669E6D3 CC (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 1-A RMBS Prime Jumbo 12669E6G6 AAA (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 II-A-7 RMBS Prime Jumbo 5899293U0 AAA (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 I-A RMBS Prime Jumbo 5899293M8 AAA (sf)
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RFMSI Series 2003-S16 Trust 2003-S16 A-V RMBS Prime Jumbo 76111XBG7 AAA (sf)

RFMSI Series 2003-S16 Trust 2003-S16 A-1 RMBS Prime Jumbo 76111XBC6 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-8-B RMBS Prime Jumbo 12669EN28 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-8-A RMBS Prime Jumbo 12669EF50 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 B-2 RMBS Prime Jumbo 76111XAQ6 CC (sf)

Banc of America Mortgage 2003-F Trust 2003-F A-P RMBS Prime Jumbo 05948XKY6 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-6 RMBS Prime Jumbo 05948XKV2 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F A-P1 RMBS Prime Jumbo 36228FRE8 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IA-2 RMBS Prime Jumbo 36228FQF6 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 VIII-A-X RMBS Prime Jumbo 07384MTS1 AAA (sf)

Sequoia Mortgage Trust 10 10 2A-1 RMBS Prime Jumbo 81743VAB9 AAA (sf)

Sequoia Mortgage Trust 10 10 1A RMBS Prime Jumbo 81743VAA1 AAA (sf)

Sequoia Mortgage Trust 10 10 2A-2 RMBS Prime Jumbo 81743VAN3 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-G 2004-G B-1 RMBS Prime Jumbo 59020UPD1 AA+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2004-F MLCC2004-F B-1 RMBS Prime Jumbo 59020UNF8 AAA (sf)

Structured Asset Mortgage Investments II Trust 2004-AR7 2004-AR7 B-1 RMBS Prime Jumbo 86359LFU8 A+ (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 B-5 RMBS Prime Jumbo 74160MEM0 CC (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 2-A3 RMBS Prime Jumbo 41161PHB2 B+ (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 4-A RMBS Prime Jumbo 41161PGM9 BB (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 2-A-3 RMBS Prime Jumbo 41161PGJ6 BB (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 M RMBS Prime Jumbo 863579CQ9 BBB (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A2 2004-A2 II-A-3 RMBS Prime Jumbo 59020UGW9 AAA (sf)

Sequoia Mortgage Trust 2004-8 2004-8 X-B RMBS Prime Jumbo 81744FDM6 AA (sf)

Sequoia Mortgage Trust 2004-8 2004-8 X-A RMBS Prime Jumbo 81744FDL8 AAA (sf)

Sequoia Mortgage Trust 2004-8 2004-8 A-2 RMBS Prime Jumbo 81744FDK0 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 2-A-3 RMBS Prime Jumbo 466247EJ8 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 1-A-2 RMBS Prime Jumbo 466247DY6 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 1-A-1 RMBS Prime Jumbo 466247DX8 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-5 RMBS Prime Jumbo 94980LAE0 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-2 RMBS Prime Jumbo 94980LAB6 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-8 Trust 2004-8 A-1 RMBS Prime Jumbo 94980LAA8 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates
Series 2004-RA3 Trust

2004-RA3 C-B-1 RMBS Prime Jumbo 939336T37 CCC (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 2A1 RMBS Prime Jumbo 36228F4Q6 AAA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 1A2 RMBS Prime Jumbo 36228F5Q5 AAA (sf)

RFMSI Series 2004-SA1 Trust 2004-SA1 A-III RMBS Prime Jumbo 76111XLE1 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 6-A RMBS Prime Jumbo 86359BTM3 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 5-A6 RMBS Prime Jumbo 86359BTL5 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 5-A3 RMBS Prime Jumbo 86359BTH4 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 B-4 RMBS Prime Jumbo 94975DAK1 CCC (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 B-1 RMBS Prime Jumbo 94975DAG0 AA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 I-A-PO RMBS Prime Jumbo 94975DAB1 AAA (sf)
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First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 II-A-4 RMBS Prime Jumbo 32051D4F6 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-PO RMBS Prime Jumbo 32051D3Z3 AAA (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 B-2 RMBS Prime Jumbo 466247CQ4 CCC (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 2-A-2 RMBS Prime Jumbo 466247CG6 AAA (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 1-A-2 RMBS Prime Jumbo 466247CD3 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 1-A-3 RMBS Prime Jumbo 57643MBK9 AAA (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 B-1 RMBS Prime Jumbo 74160MEH1 CCC (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 IV-A RMBS Prime Jumbo 59020UAF2 AAA (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 II-A-1 RMBS Prime Jumbo 59020UAB1 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2004-AR1
Trust

2004-AR1 B-1 RMBS Prime Jumbo 92922FLF3 BBB (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-PO RMBS Prime Jumbo 74160MDQ2 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 B-2 RMBS Prime Jumbo 576433JU1 CCC (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 5-A-1 RMBS Prime Jumbo 576433JN7 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 3-A-1 RMBS Prime Jumbo 576433JF4 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 1-A-1 RMBS Prime Jumbo 576433JC1 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 M RMBS Prime Jumbo 16162WGY9 AA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 A-X RMBS Prime Jumbo 16162WGW3 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IIA-4 RMBS Prime Jumbo 16162WGP8 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IIA-2 RMBS Prime Jumbo 16162WGM5 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 B-2 RMBS Prime Jumbo 81743PEE2 B+ (sf)

Sequoia Mortgage Trust 2004-1 2004-1 B-3 RMBS Prime Jumbo 81744FAJ6 CC (sf)

Bear Stearns ARM Trust 2003-9 2003-9 III-X-3 RMBS Prime Jumbo 07384MC83 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 II-A-3 RMBS Prime Jumbo 07384MC26 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-X-2 RMBS Prime Jumbo 07384MB35 AA (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 A-1 RMBS Prime Jumbo 36185NM72 AAA (sf)

Citicorp Mortgage Securities Inc. 2003-10 A-2 RMBS Prime Jumbo 172973TM1 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 B-1 RMBS Prime Jumbo 12669E6L5 B- (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 X RMBS Prime Jumbo 92922FHR2 AAA (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 B-1 RMBS Prime Jumbo 5899293Z9 CC (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 B-2 RMBS Prime Jumbo 12669EF84 CC (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 M RMBS Prime Jumbo 12669EF68 A+ (sf)

Structured Asset Securities Corp. 2003-24A 1-A3 RMBS Prime Jumbo 86359AH71 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-7 RMBS Prime Jumbo 05948XKW0 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IVA-2 RMBS Prime Jumbo 36228FQZ2 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IA-1 RMBS Prime Jumbo 36228FQE9 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 II-A-1 RMBS Prime Jumbo 07384MTJ1 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 I-A RMBS Prime Jumbo 939336PL1 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 V-A RMBS Prime Jumbo 939336PQ0 AAA (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 III-A RMBS Prime Jumbo 885220CC5 AAA (sf)
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HarborView Mortgage Loan Trust 2004-8 2004-8 3-A1 RMBS Prime Jumbo 41161PHE6 B+ (sf)

HarborView Mortgage Loan Trust 2004-8 2004-8 2-A1 RMBS Prime Jumbo 41161PGZ0 B+ (sf)

HarborView Mortgage Loan Trust 2004-7 2004-7 3-A-2 RMBS Prime Jumbo 41161PGL1 BB (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 5-A2 RMBS Prime Jumbo 863579CK2 AA- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 2-A RMBS Prime Jumbo 863579AN8 AA+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A2 2004-A2 II-A-1 RMBS Prime Jumbo 59020UGU3 AAA (sf)

Sequoia Mortgage Trust 2004-8 2004-8 B-1 RMBS Prime Jumbo 81744FDP9 AA (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q B-1 RMBS Prime Jumbo 94978LAH7 BBB (sf)

Wells Fargo Mortgage Backed Securities 2004-Q Trust 2004-Q II-A-2 RMBS Prime Jumbo 94978LAG9 AAA (sf)

JPMorgan Mortgage Trust 2004-A4 2004-A4 1-A-4 RMBS Prime Jumbo 466247EG4 AAA (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 B-2 RMBS Prime Jumbo 41161PFY4 CC (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 5-A RMBS Prime Jumbo 41161PFV0 AAA (sf)

Mortgage Pass-Through Trust 2004-HYB4 2004-HYB4 2-A-2 RMBS Prime Jumbo 12669FY72 BBB (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR B-3 RMBS Prime Jumbo 61748HAZ4 CC (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 3-A-5 RMBS Prime Jumbo 61748HAV3 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 3-A-2 RMBS Prime Jumbo 61748HAS0 AAA (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 1-A-2 RMBS Prime Jumbo 61748HAN1 AAA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 4A1 RMBS Prime Jumbo 36228F4S2 AAA (sf)

GSR Mortgage Loan Trust 2004-7 2004-7 3A1 RMBS Prime Jumbo 36228F4R4 AAA (sf)

Bear Stearns ARM Trust 2004-5 2004-5 IV-A RMBS Prime Jumbo 07384MS94 AA (sf)

First Horizon Mortgage Pass-Through Trust 2004-AR3 2004-AR3 I-A-1 RMBS Prime Jumbo 32051D2U5 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 3-A3 RMBS Prime Jumbo 86359BVF5 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-5 RMBS Prime Jumbo 32051D3W0 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 B-4 RMBS Prime Jumbo 32051D4K5 CC (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-6 RMBS Prime Jumbo 32051D3X8 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-3 RMBS Prime Jumbo 32051D3U4 AAA (sf)

MASTR Asset Securitization Trust 2004-5 2004-5 B-4 RMBS Prime Jumbo 57643MBZ6 CC (sf)

Bank of America Mortgage Securities Inc. 2004-C B-4 RMBS Prime Jumbo 05948X6B2 CC (sf)

Prime Mortgage Trust 2004-CL2 2004-CL2 B-4 RMBS Prime Jumbo 74160MEL2 CC (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-3AC

2004-3AC B3 RMBS Prime Jumbo 86359BKH3 CC (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-3AC

2004-3AC A3 RMBS Prime Jumbo 86359BKC4 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 B-1 RMBS Prime Jumbo 576433JT4 BBB- (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 2-A-1 RMBS Prime Jumbo 576433JD9 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IIA-5 RMBS Prime Jumbo 16162WGQ6 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IA-5 RMBS Prime Jumbo 16162WGK9 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 X-2 RMBS Prime Jumbo 81743PEA0 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 A-2 RMBS Prime Jumbo 81743PDY9 AAA (sf)

Sequoia Mortgage Trust 2003-8 2003-8 A-1 RMBS Prime Jumbo 81743PDX1 AAA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 I-A-3 RMBS Prime Jumbo 07384MB43 AA (sf)
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Citicorp Mortgage Securities Inc. 2003-10 B-1 RMBS Prime Jumbo 172973TR0 AA (sf)

Wells Fargo Mortgage Backed Securities 2003-18 Trust 2003-18 A-PO RMBS Prime Jumbo 949775AE0 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 B-3 RMBS Prime Jumbo 12669E6N1 CC (sf)

CHL Mortgage Pass-Through Trust 2003-58 2003-58 2-A-1 RMBS Prime Jumbo 12669E6H4 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 P RMBS Prime Jumbo 92922FHS0 AAA (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 3A RMBS Prime Jumbo 92922FHQ4 AAA (sf)

Structured Asset Securities Corp. 2003-31A 3A RMBS Prime Jumbo 86359A3J0 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-5 RMBS Prime Jumbo 12669EF27 AAA (sf)

Structured Asset Securities Corp. 2003-24A 1-A2 RMBS Prime Jumbo 86359AG49 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-V RMBS Prime Jumbo 76111XAH6 AAA (sf)

RFMSI Series 2003-S14 Trust 2003-S14 A-2 RMBS Prime Jumbo 76111XAB9 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F B-5 RMBS Prime Jumbo 05948XLF6 CC (sf)

Banc of America Mortgage 2003-F Trust 2003-F 1-A-1 RMBS Prime Jumbo 05948XKL4 AAA (sf)

Structured Asset Securities Corp. 2003-15A B3 RMBS Prime Jumbo 86359AWA7 CC (sf)

Structured Asset Securities Corp. 2003-15A B1 RMBS Prime Jumbo 86359AVY6 AA- (sf)

Structured Asset Securities Corp. 2003-15A 3-A RMBS Prime Jumbo 86359AVV2 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F B-3 RMBS Prime Jumbo 36228FRL2 AA+ (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F B-1 RMBS Prime Jumbo 36228FRJ7 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F VA-1 RMBS Prime Jumbo 36228FRD0 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 VII-A-1 RMBS Prime Jumbo 07384MTP7 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 B-3 RMBS Prime Jumbo 939336PU1 CC (sf)

Sequoia Mortgage Trust 10 10 B-3 RMBS Prime Jumbo 81743VAJ2 B+ (sf)

Charlie Mac Trust 2004-2 2004-2 A-3 RMBS Prime Jumbo 160762AX8 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-14

2004-14 2-A RMBS Prime Jumbo 863579CC0 AA- (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 7-A3 RMBS Prime Jumbo 863579AX6 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 7-A1 RMBS Prime Jumbo 863579AV0 AA+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-12

2004-12 6-A RMBS Prime Jumbo 863579AU2 AA+ (sf)

Morgan Stanley Mortgage Loan Trust 2004-5AR 2004-5AR 1-A-1 RMBS Prime Jumbo 61748HAM3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-7 Trust 2004-7 A-PO RMBS Prime Jumbo 949788AG8 AAA (sf)

Bear Stearns ARM Trust 2004-5 2004-5 I-A RMBS Prime Jumbo 07384MS60 A+ (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 4-A1 RMBS Prime Jumbo 86359BTD3 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 3-A2 RMBS Prime Jumbo 86359BVE8 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 3-A1 RMBS Prime Jumbo 86359BTC5 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2004-6 2004-6 1-A RMBS Prime Jumbo 86359BTA9 AAA (sf)

Wells Fargo Mortgage Backed Securities 2004-5 Trust 2004-5 II-A-1 RMBS Prime Jumbo 94975DAC9 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-7 RMBS Prime Jumbo 32051D3Y6 AAA (sf)

First Horizon Mortgage Pass-Through Trust 2004-4 2004-4 I-A-2 RMBS Prime Jumbo 32051D3T7 AAA (sf)

JPMorgan Mortgage Trust 2004-A2 2004-A2 3-A-1 RMBS Prime Jumbo 466247CK7 AAA (sf)
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Table 2

Ratings Affirmed (cont.)

MASTR Asset Securitization Trust 2004-5 2004-5 30-A-X RMBS Prime Jumbo 57643MBT0 AAA (sf)

Bank of America Mortgage Securities Inc. 2004-C 3-A-1 RMBS Prime Jumbo 05948X5U1 AAA (sf)

Bank of America Mortgage Securities Inc. 2004-C 1-A-1 RMBS Prime Jumbo 05948X5P2 AAA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 B-3 RMBS Prime Jumbo 07384MD82 CC (sf)

Merrill Lynch Mortgage Investors Trust Series MLMI 2004-A1 2004-A1 II-A-IO RMBS Prime Jumbo 59020UAD7 AAA (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series
2004-3AC

2004-3AC A2 RMBS Prime Jumbo 86359BKB6 AAA (sf)

Mortgage Pass-Through Trust 2004-HYB1 2004-HYB1 2-A RMBS Prime Jumbo 12669FNP4 A+ (sf)

Mortgage Pass-Through Trust 2004-HYB1 2004-HYB1 1-A RMBS Prime Jumbo 12669FNN9 A+ (sf)

WaMu Mortgage Pass-Through Certificates Series 2004-AR1
Trust

2004-AR1 B-3 RMBS Prime Jumbo 92922FLH9 CC (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 B-2 RMBS Prime Jumbo 74160MEB4 CC (sf)

Prime Mortgage Trust 2004-CL1 2004-CL1 I-A-4 RMBS Prime Jumbo 74160MDN9 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 4-A-X RMBS Prime Jumbo 576433JM9 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 4-A-1 RMBS Prime Jumbo 576433JK3 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 3-A-3 RMBS Prime Jumbo 576433JH0 AAA (sf)

MASTR Adjustable Rate Mortgages Trust 2004-1 2004-1 3-A-2 RMBS Prime Jumbo 576433JG2 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 B-4 RMBS Prime Jumbo 16162WHC6 CC (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IA-3 RMBS Prime Jumbo 16162WGH6 AAA (sf)

Chase Mortgage Finance Trust Series 2004-S2 2004-S2 IA-1 RMBS Prime Jumbo 16162WGF0 AAA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 IV-X-1 RMBS Prime Jumbo 07384MD25 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 IV-A-1 RMBS Prime Jumbo 07384MC91 AA (sf)

Bear Stearns ARM Trust 2003-9 2003-9 III-X-1 RMBS Prime Jumbo 07384MC59 AA (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 PO RMBS Prime Jumbo 36185NN22 AAA (sf)

GMACM Mortgage Loan Trust 2003-J10 2003-J10 A-2 RMBS Prime Jumbo 36185NM80 AAA (sf)

Citicorp Mortgage Securities Inc. 2003-10 B-5 RMBS Prime Jumbo 172973TW9 CC (sf)

Citicorp Mortgage Securities Inc. 2003-10 A-1 RMBS Prime Jumbo 172973TL3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2003-15 Trust 2003-15 B-5 RMBS Prime Jumbo 94980WAL0 CC (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-S12
Trust

2003-S12 B-4 RMBS Prime Jumbo 92922FHX9 CC (sf)

Merrill Lynch Mortgage Investors Inc. 2003-A5 II-A-IO RMBS Prime Jumbo 5899293V8 AAA (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 B-4 RMBS Prime Jumbo 12669EG26 CC (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 A-6 RMBS Prime Jumbo 12669EF35 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F B-4 RMBS Prime Jumbo 05948XLE9 CC (sf)

Banc of America Mortgage 2003-F Trust 2003-F 2-A-3 RMBS Prime Jumbo 05948XKS9 AAA (sf)

Banc of America Mortgage 2003-F Trust 2003-F 1-A-2 RMBS Prime Jumbo 05948XKM2 AAA (sf)

Structured Asset Securities Corp. 2003-15A 2-A1 RMBS Prime Jumbo 86359AVQ3 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IIIA-3 RMBS Prime Jumbo 36228FQT6 AAA (sf)

GSR Mortgage Loan Trust 2003-4F 2003-4F IIA-5 RMBS Prime Jumbo 36228FQL3 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 VIII-A-1 RMBS Prime Jumbo 07384MTR3 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 VII-A-X RMBS Prime Jumbo 07384MTQ5 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 V-A-1 RMBS Prime Jumbo 07384MTM4 AAA (sf)

Bear Stearns ARM Trust 2003-1 2003-1 IV-A-1 RMBS Prime Jumbo 07384MTL6 AAA (sf)
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Table 2

Ratings Affirmed (cont.)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 IV-A RMBS Prime Jumbo 939336PP2 AAA (sf)

Washington Mutual MSC Mortgage Pass-Through Certificates,
Series 2003-AR1 Trust

2003-AR1 III-A RMBS Prime Jumbo 939336PN7 AAA (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 B-2 RMBS Prime Jumbo 885220CF8 A- (sf)

Thornburg Mortgage Securities Trust 2002-4 2002-4 II-A RMBS Prime Jumbo 885220CB7 AAA (sf)

Sequoia Mortgage Trust 11 11 A RMBS Prime Jumbo 81744AAA6 AAA (sf)

Sequoia Mortgage Trust 10 10 X-1A RMBS Prime Jumbo 81743VAC7 AAA (sf)
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