STANDARD
&POOR’'S

RATINGS SERVICES

RatingsDirect’

STRUCTURED U.S. RMBS Classes Affected By The

FINANCE

_______________________ Nov. 16, 2012, Rating Actions

RESEARCH
Primary Credit Analyst:
James T Taylor, New York (1) 212-438-6067; james_taylor@standardandpoors.com

Secondary Contact:
Terry G Osterweil, New York (1) 212-438-2567; terry_osterweil@standardandpoors.com

Table Of Contents

Rating Actions
WWW.STANDARDANDPOORS.COM/RATINGSDIRECT NOVEMBER 16, 2012 1
Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See S304177C | Linx User

Terms of Use/Disclaimer on the last page.



U.S. RMBS Classes Affected By The Nov. 16, 2012,
Rating Actions

The following table provides the issuers, series, and CUSIPs for the classes of U.S. RMBS transactions affected by the
Nov. 16, 2012, rating actions. For the related press release, please see "461 Ratings Lowered, 24 Raised, 1,400
Affirmed On 360 U.S. RMBS Transactions," published Nov. 16, 2012.

Rating Actions

Rating Actions
Rating

Transaction Series Class CUSIP To From

2005-CB6 Trust 2005-CB6 A-3 12489WNNO B+ (sf) BB (sf) Watch
Dev

2005-CB6 Trust 2005-CB6 A-4 12489WNP5 B+ (sf) BB (sf) Watch
Dev

2005-CB6 Trust 2005-CB6 M-1 12489WNQ3 CCC (sf) CCC (sf)

2005-CB6 Trust 2005-CB6 M-2 12489WNR1 CC (sf) CC (sf)

Aames Mortgage Investment Trust 2006-1 2006-1 A-3 00252GAC3 BB- (sf) BBB (sf) Watch
Neg

Aames Mortgage Investment Trust 2006-1 2006-1 A-4 00252GAD1 B+ (sf) BBB (sf) Watch
Neg

Aames Mortgage Investment Trust 2006-1 2006-1 M-1 00252GAE9 CC (sf) CC (sf)

ABFC 2002-OPT1 Trust 2002-OPT1 M-1 04542BBL5 BB+ (sf) BBB(sf) Watch
Neg

ABFC 2002-OPT1 Trust 2002-OPT1 M-2 04542BBM3 BB (sf) BB (sf) Watch
Dev

ABFC 2002-OPT1 Trust 2002-OPT1 M-3 04542BBN1 CCC (sf) CCC (sf)

ABFC 2002-WF1 Trust 2002-WF1 M-1 04542BAG7 BB+ (sf) A-(sf) Watch
Neg

ABFC 2002-WF1 Trust 2002-WF1 M-2 04542BAH5 NR BB-(sf)  Watch
Pos

ABFC 2004-AHL1 Trust 2004-AHL1 M-1 04542BGG1 CCC (sf) B+ (sf) Watch
Neg

ABFC 2004-AHL1 Trust 2004-AHL1 M-2 04542BGH9 CC (sf) CC (sf)

ABFC 2004-AHL1 Trust 2004-AHL1 M-3 04542BGJ5 CC (sf) CC (sf)

ABFC 2004-AHL1 Trust 2004-AHL1 M-4 04542BGK2 CC (sf) CC (sf)

ABFC 2004-AHL1 Trust 2004-AHL1 M-5 04542BGLO CC (sf) CC (sf)

ABFC 2004-HE1 Trust 2004-HE1 M-1 04542BJP8 BB-(sf) BB (sf) Watch
Dev

ABFC 2004-HE1 Trust 2004-HE1 M-2 04542BJQ6 CCC (sf) CCC(sf)

ABFC 2004-HE1 Trust 2004-HE1 M-3 04542BJR4 CC (sf) CC (sf)

ABFC 2004-HE1 Trust 2004-HE1 M-4 04542BJS2 CC (sf) CC (sf)

ABFC 2005-AQ1 Trust 2005-AQ1 A-4 04542BMS8 B+(sf) A-(sf)  Watch
Neg
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

ABFC 2005-AQ1 Trust 2005-AQ1 A-5 04542BMT6 CCC (sf) BBB+ Watch
(sf) Neg

ABFC 2005-AQ1 Trust 2005-AQ1 A-6 04542BMU3 BB (sf) A+ (sf) Watch
Neg

ABFC 2005-AQ1 Trust 2005-AQ1 M-1 04542BMV1 CC (sf) CC (sf)

ABFC 2006-OPT1 Trust 2006-OPT1 A-3C2 00075QACS6 B- (sf) B- (sf) Watch
Dev

ABFC 2006-OPT1 Trust 2006-OPT1 A-3D 00075QAD4 B- (sf) B- (sf) Watch
Dev

ABFC 2006-OPT1 Trust 2006-OPT1 M-1 00075QAE2 CC (sf) CC (sf)

ABFC 2006-OPT1 Trust 2006-OPT1 M-2 00075QAF9 CC (sf) CC (sf)

ABFC 2006-OPT1 Trust 2006-OPT1 A-1 00075QAQ5 B- (sf) B- (sf) Watch
Dev

ABFC 2006-OPT1 Trust 2006-OPT1 A-2 00075QAR3 B- (sf) B- (sf) Watch
Pos

ABFC 2006-OPT1 Trust 2006-OPT1 A-3C1 00075QAS1 B- (sf) B- (sf) Watch
Dev

ABFS Mortgage Loan Trust 2003-2 2003-2 M 000759DM9 B+ (sf) B+ (sf)

ABFS Mortgage Loan Trust 2003-2 2003-2 B 000759DN7 CC (sf) CC (sf)

ACE Securities Corp Home Equity Loan Trust Series 2006 ASAP4 A-1 00441UAA8 CCC (sf) CCC(sf)

2006ASAP4

ACE Securities Corp Home Equity Loan Trust Series 2006 ASAP4 A-2B 00441UAC4 BBB+ BBB+ Watch

2006ASAP4 (sf) (sf) Dev

ACE Securities Corp Home Equity Loan Trust Series 2006 ASAP4 A-2C 00441UAD2 CCC (sf) CCC (sf)

2006ASAP4

ACE Securities Corp Home Equity Loan Trust Series 2006 ASAP4 A-2D 00441UAEQ0 CCC (sf) CCC (sf)

2006ASAP4

ACE Securities Corp, Home Equity Loan Trust, Series 2006-HE2 A-1 004421YR8 CCC (sf) B-(sf) Watch

2006-HE2 Dev

ACE Securities Corp, Home Equity Loan Trust, Series 2006-HE2 A-2C 004421YU1 CCC (sf) B-(sf) Watch

2006-HE2 Dev

ACE Securities Corp, Home Equity Loan Trust, Series 2006-HE2 A-2D 004421YV9 CCC (sf) B-(sf) Watch

2006-HE2 Dev

Ace Securities Corp. Home Equity Loan Trust Series 2005-HE5 M-1 004421RE5 AA+ (sf) AA+ (sf) Watch

2005-HE5 Neg

Ace Securities Corp. Home Equity Loan Trust Series 2005-HE5 M-2 004421RF2 BB-(sf) BB-(sf) Watch

2005-HE5 Dev

Ace Securities Corp. Home Equity Loan Trust Series 2005-HE5 M-3 004421RGO CCC (sf) B-(sf) Watch

2005-HE5 Dev

Ace Securities Corp. Home Equity Loan Trust Series 2005-HES5 M-4 004421RH8 CCC (sf) CCC (sf)

2005-HE5

Ace Securities Corp. Home Equity Loan Trust Series 2005-HE5 M-5 004421RJ4 CC (sf) CC (sf)

2005-HE5

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 A-1 00441QAA7 CCC (sf) CCC (sf)

2006-CW1

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 A-2B 00441QAC3 BB (sf) BB (sf) Watch

2006-CW1 Dev

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 A-2C 00441QAD1 CCC (sf) CCC (sf)

2006-CW1

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 A-2D 00441QAE9 CCC (sf) CCC (sf)

2006-CW1
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 M-1 00441QAF6 CCC (sf) CCC (sf)
2006-CW1

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 M-2 00441QAG4 CC (sf) CC (sf)
2006-CW1

Ace Securities Corp. Home Equity Loan Trust Series 2006-CW1 M-3 00441QAH2 D (sf) CC (sf)
2006-CW1

ACE Securities Corp. Home Equity Loan Trust, Series 2001-HE1 M-2 004427AM2 BB (sf) BB (sf) Watch
2001-HE1 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2001-HE1 M-3 004427ANO CCC (sf) CCC (sf)
2001-HE1

ACE Securities Corp. Home Equity Loan Trust, Series 2002-HE1 M-1 004427AX8 B (sf) B (sf) Watch
2002-HE1 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2002-HE1 M-2 004427AY6 CC (sf) CC (sf)

2002-HE1

ACE Securities Corp. Home Equity Loan Trust, Series 2002-HE2 M-1 004421AX1 BB (sf) BB (sf) Watch
2002-HE2 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2002-HE2 M-2 004421AY9 B (sf) B (sf) Watch
2002-HE2 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2002-HE2 M-3 004421AZ6 CCC (sf) CCC (sf)
2002-HE2

ACE Securities Corp. Home Equity Loan Trust, Series 2004-FM2 M-1 004421GJ6 B (sf) BB (sf) Watch
2004-FM2 Neg
ACE Securities Corp. Home Equity Loan Trust, Series 2004-FM2 M-2 004421GK3 CCC (sf) CCC (sf)
2004-FM2

ACE Securities Corp. Home Equity Loan Trust, Series 2004-FM2 M-3 004421GL1 CC (sf) CC (sf)
2004-FM2

ACE Securities Corp. Home Equity Loan Trust, Series 2004-FM2 M-4 004421GM9 CC (sf) CC (sf)
2004-FM2

ACE Securities Corp. Home Equity Loan Trust, Series 2004-FM2 M-5 004421GN7 CC (sf) CC (sf)
2004-FM2

ACE Securities Corp. Home Equity Loan Trust, Series 2004-HE1 M-2 004421EM1 BB+ (sf) A-(sf) Watch
2004-HE1 Neg
ACE Securities Corp. Home Equity Loan Trust, Series 2004-HE1 M-3 004421EN9 CC (sf) CC (sf)

2004-HE1

Ace Securities Corp. Home Equity Loan Trust, Series 2006-ASAP1 A-1 004421VS9 BB (sf) BB (sf) Watch
2006-ASAP1 Pos
Ace Securities Corp. Home Equity Loan Trust, Series 2006-ASAP1 A-2C 004421VV2 BBB (sf) BBB (sf) Watch
2006-ASAP1 Dev
Ace Securities Corp. Home Equity Loan Trust, Series 2006-ASAP1 A-2D 004421VWO0 BB- (sf) BB-(sf) Watch
2006-ASAP1 Pos
Ace Securities Corp. Home Equity Loan Trust, Series 2006-ASAP1 M-1 004421VX8 CCC (sf) CCC (sf)
2006-ASAP1

ACE Securities Corp. Home Equity Loan Trust, Series 2006-ASAP3 A-1 00442VAA5 CCC (sf) B-(sf) Watch
2006-ASAP3 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-ASAP3 A-2B 00442VAC1 BBB (sf) BBB (sf) Watch
2006-ASAP3 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2006-ASAP3 A-2C 00442VAD9 CCC (sf) CCC (sf)
2006-ASAP3

ACE Securities Corp. Home Equity Loan Trust, Series 2006-ASAP3 A-2D 00442VAE7 CCC (sf) CCC (sf)
2006-ASAP3

ACE Securities Corp. Home Equity Loan Trust, Series 2006-FM2 A-1 00442CAA7 CCC (sf) CCC (sf)

2006-FM2

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page.

NOVEMBER 16, 2012 4

S304177C | Linx User



U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

ACE Securities Corp. Home Equity Loan Trust, Series 2006-FM2 A-2A 00442CAB5 B (sf) B (sf) Watch
2006-FM2 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-FM2 A-2B 00442CAC3 CCC (sf) CCC (sf)
2006-FM2
ACE Securities Corp. Home Equity Loan Trust, Series 2006-FM2 A-2C 00442CAD1 CCC (sf) CCC (sf)
2006-FM2
ACE Securities Corp. Home Equity Loan Trust, Series 2006-FM2 A-2D 00442CAE9 CCC (sf) CCC (sf)
2006-FM2
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 A-1A 004421WJ8 B (sf) B (sf) Watch
2006-HE1 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 A-1B1 004421WKS5 BB+ (sf) BB (sf) Watch
2006-HE1 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 A-1B2 004421WL3 CCC (sf) B (sf) Watch
2006-HE1 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 A-2C 004421WP4 BB+ (sf) BB (sf) Watch
2006-HE1 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 A-2D 004421WQ2 CCC (sf) B (sf) Watch
2006-HE1 Neg
ACE Securities Corp. Home Equity Loan Trust, Series 2006-HE1 M-1 004421WRO CC (sf) CC (sf)
2006-HE1
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 A-1 004421UP6 BB (sf) BB (sf) Watch
2006-NC1 Pos
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 A-2C 004421US0 BB (sf) BB (sf) Watch
2006-NC1 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 A-2D 004421UT8 B- (sf) B (sf) Watch
2006-NC1 Dev
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 M-1 004421UU5 CCC (sf) CCC (sf)
2006-NC1
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC1 M-2 0044210V3 CC (sf) CC (sf)
2006-NC1
Ace Securities Corp. Home Equity Loan Trust, Series 2006-OP2 A-1 00441YAAQ B- (sf) B+ (sf) Watch
2006-OP2 Neg
Ace Securities Corp. Home Equity Loan Trust, Series 2006-OP2 A-2B 00441YAC6 B- (sf) B- (sf) Watch
2006-OP2 Pos
Ace Securities Corp. Home Equity Loan Trust, Series 2006-OP2 A-2C 00441YAD4 CCC (sf) B-(sf) Watch
2006-OP2 Dev
Ace Securities Corp. Home Equity Loan Trust, Series 2006-OP2 A-2D 00441YAE2 CCC (sf) B-(sf) Watch
2006-OP2 Dev
Ace Securities Corp. Home Equity Loan Trust, Series 2006-OP2 M-1 00441YAF9 CC (sf) CC (sf)
2006-OP2
Aegis Asset Backed Securities Trust 2003-1 M1 00764MAC1 CCC (sf) B-(sf) Watch
Dev
Ameriquest Mortgage Securities Inc. 2001-2 M-3 03072SBE4 CCC (sf) BB-(sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2002-2 M-3 03072SCJ2 BB+ (sf) BBB (sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2002-3 M-3 03072SCW3 B+ (sf) BB (sf) Watch
Dev
Ameriquest Mortgage Securities Inc. 2002-AR1 M-1 03072SDB8 BB+ (sf) A-(sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2002-AR1 M-2 03072SDC6 CCC (sf) CCC (sf)
Ameriquest Mortgage Securities Inc. 2002-AR1 M-3 03072SDD4 CC (sf) CC (sf)
WWW.STANDARDANDPOORS.COM/RATINGSDIRECT NOVEMBER 16, 2012 5

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S304177C | Linx User



Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Ameriquest Mortgage Securities Inc. 2002-AR1 M-4 03072SDE2 CC (sf) CC (sf)
Ameriquest Mortgage Securities Inc. 2003-1 M-1 03072SEY7 BB+ (sf) BBB (sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2003-1 M-2 03072SEZ4 CCC (sf) CCC (sf)
Ameriquest Mortgage Securities Inc. 2003-2 M-1 03072SESO B- (sf) A+ (sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2003-2 M-2 03072SET8 CC (sf) CC (sf)
Ameriquest Mortgage Securities Inc. 2003-6 M-2 030725GQ2 A (sf) A (sf) Watch
Pos
Ameriquest Mortgage Securities Inc. 2003-6 M-3 03072SGRO A- (sf) A- (sf) Watch
Pos
Ameriquest Mortgage Securities Inc. 2003-6 M-4 030725GS8 CCC (sf) BB-(sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2003-AR1 M-3 03072SEL5 BB+ (sf) BBB (sf) Watch
Neg
Ameriquest Mortgage Securities Inc. 2003-AR2 M-1 030725GX7 CCC (sf) BBB+ Watch
(sf) Neg
Ameriquest Mortgage Securities Inc. 2003-AR2 M-2 03072SGY5 CC (sf) CC (sf)
Ameriquest Mortgage Securities Inc. 2003-AR3 M-2 03072SHG3 NR A+ (sf) Watch
Pos
Ameriquest Mortgage Securities Inc. 2003-AR3 M-3 03072SHH1 A (sf) A (sf) Watch
Pos
Ameriquest Mortgage Securities Inc. 2003-AR3 M-4 03072SHJ7 BBB+ BBB+ Watch
(sf) (sf) Pos
Ameriquest Mortgage Securities Inc. 2003-AR3 M-5 03072SHK4 CCC (sf) B-(sf) Watch
Dev
Amortizing Residential Collateral Trust 2002-BC10 A4 86359AHD8 B+ (sf) B+ (sf) Watch
Dev
Amortizing Residential Collateral Trust 2002-BC10 M1 86359AHE6 CC (sf) CC (sf)
Amortizing Residential Collateral Trust 2002-BC9 M1 86359AFD0O CCC (sf) B (sf) Watch
Neg
Amortizing Residential Collateral Trust 2002-BC9 M2 86359AFE8 CC (sf) CC (sf)
Amortizing Residential Collateral Trust 2002-BC5 2002-BC5 M1 86358RZ67 BBB (sf) A+ (sf) Watch
Neg
Amortizing Residential Collateral Trust 2002-BC5 2002-BC5 M2 86358RZ75 B (sf) B (sf) Watch
Dev
Argent Securities Inc. 2003-W1 M-2 040104AD3 A (sf) A (sf) Watch
Pos
Argent Securities Inc. 2003-W1 M-3 040104AE1 A- (sf) A- (sf) Watch
Pos
Argent Securities Inc. 2003-W1 M-4 040104AF8 BBB+ BBB+ Watch
(sf) (sf) Pos
Argent Securities Inc. 2003-W1 M-5 040104AG6 BBB (sf) BBB (sf) Watch
Dev
Argent Securities Inc. 2003-W1 MV-6 040104AH4 CCC (sf) CCC(sf)
Argent Securities Inc. 2003-W1 MF-6 040104AM3 CCC (sf) CCC (sf)
Argent Securities Inc. 2003-W2 M-3 040104AN1 A- (sf) A- (sf) Watch
Pos
Argent Securities Inc. 2003-W2 M-4 040104AP6 BBB+ BBB+ Watch
(sf) (sf) Pos
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Argent Securities Inc. 2003-W2 M-5 040104AQ4 CCC (sf) BBB(sf) Watch
Neg

Argent Securities Inc. 2003-W2 M-2 040104AU5 A (sf) A (sf) Watch
Pos

Argent Securities Inc. 2004-W1 AV-2 040104EW7 AAA (sf) AAA (sf) Watch
Neg

Argent Securities Inc. 2004-W1 AV-4 040104EY3 AAA (sf) AAA (sf) Watch
Neg

Argent Securities Inc. 2004-W1 AF 040104EZ0 AAA (sf) AAA (sf) Watch
Neg

Argent Securities Inc. 2004-W1 M-1 040104FA4 BBB+ AA (sf) Watch

(sf) Neg

Argent Securities Inc. 2004-W1 M-2 040104FB2 B (sf) BBB- (sf) Watch
Neg

Argent Securities Inc. 2004-W1 M-3 040104FCO0 CCC (sf) B-(sf) Watch
Dev

Argent Securities Inc. 2004-W1 M-4 040104FD8 CCC (sf) CcCC(sf)

Argent Securities Inc. 2004-W1 M-5 040104FE6 CCC (sf) CCC (sf)

Argent Securities Inc. 2004-W1 M-6 040104FF3 CC (sf) CC (sf)

Argent Securities Inc. 2004-W1 AV-1 040104FG1 AAA (sf) AAA (sf) Watch
Neg

Argent Securities Inc. 2004-W1 M-7 040104FH9 CC (sf) CC (sf)

Argent Securities Inc. 2004-W3 A-3 040104FW6 BB+ (sf) BBB (sf) Watch
Dev

Argent Securities Inc. 2004-W3 M-1 040104FX4 B- (sf) B (sf) Watch
Dev

Argent Securities Inc. 2004-W3 M-2 040104FY2 CCC (sf) CCC (sf)

Argent Securities Inc. 2004-W3 M-3 040104FZ9 CC (sf) CC (sf)

Argent Securities Inc. 2004-W3 M-4 040104GA3 CC (sf) CC (sf)

Argent Securities Inc. 2004-W3 M-5 040104GB1 CC (sf) CC (sf)

Argent Securities Inc. 2005-W3 A-1 040104NX5 BBB (sf) BBB (sf) Watch
Dev

Argent Securities Inc. 2005-W3 A-2D 040104PB1 BBB- (sf) BBB (sf) Watch
Dev

Argent Securities Inc. 2005-W3 M-1 040104PC9 CCC (sf) B-(sf) Watch
Dev

Argent Securities Inc. 2005-W3 M-2 040104PD7 CC (sf) CC (sf)

Argent Securities Inc. 2005-W3 M-3 040104PE5 CC (sf) CC (sf)

Argent Securities Inc., Asset-Backed Pass-Through 2005-W4 A-2C 040104PS4 A+ (sf) AA+ (sf) Watch

Certificates, Series 2005-W4 Neg

Argent Securities Inc., Asset-Backed Pass-Through 2005-W4 A-2D 040104PT2 CCC (sf) CCC (sf)

Certificates, Series 2005-W4

Argent Securities Inc., Asset-Backed Pass-Through 2005-W4 A-1A2 040104QG9 CCC (sf) B-(sf) Watch

Certificates, Series 2005-W4 Dev

Argent Securities Inc., Asset-Backed Pass-Through 2005-W4 A-1A3 040104QH7 CCC (sf) CCC (sf)

Certificates, Series 2005-W4

Argent Securities Inc., Asset-Backed Pass-Through 2005-W4 A-1B 040104QJ3 CCC (sf) CCC (sf)

Certificates, Series 2005-W4

Argent Securities Inc., Asset-Backed Pass-Through 2005-W5 A-1 040104QK0 CCC (sf) B-(sf) Watch

Certificates, Series 2005-W5 Dev
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Argent Securities Inc., Asset-Backed Pass-Through 2005-W5 A-2C 040104QN4 CCC (sf) CCC (sf)

Certificates, Series 2005-W5

Argent Securities Inc., Asset-Backed Pass-Through 2005-W5 A-2D 040104QP9 CCC (sf) CCC (sf)

Certificates, Series 2005-W5

Argent Securities Inc., Asset-Backed Pass-Through 2005-W5 M-1 040104QQ7 CC (sf) CC (sf)

Certificates, Series 2005-W5

Argent Securities Trust 2006-W1 2006-W1 A-2C 040104RFO CCC (sf) CCC (sf)

Argent Securities Trust 2006-W1 2006-W1 A-2D 040104RG8 CCC (sf) CCC (sf)

Argent Securities Trust 2006-W1 2006-W1 A-1 040104RT0 CCC (sf) B-(sf) Watch
Dev

Asset Backed Securities Corporation Home Equity Loan =~ MO2006-HE6 Al 04544NAA2 CCC (sf) CCC (sf)

Trust Series MO 2006-HE6

Asset Backed Securities Corporation Home Equity Loan =~ MO2006-HE6 A3 04544NAC8 BBB (sf) BBB (sf) Watch

Trust Series MO 2006-HE6 Dev

Asset Backed Securities Corporation Home Equity Loan =~ MO2006-HE6 A4 04544NAD6 CCC (sf) CCC (sf)

Trust Series MO 2006-HE6

Asset Backed Securities Corporation Home Equity Loan =~ MO2006-HE6 M1 04544NAE4 CC (sf) CC (sf)

Trust Series MO 2006-HE6

Asset Backed Securities Corporation Home Equity Loan =~ MO2006-HE6 A5 04544NAR5 CCC (sf) CCC (sf)

Trust Series MO 2006-HE6

Asset Backed Securities Corporation Home Equity Loan ~ NC2006-HE2 Al 04541GWB4 CCC (sf) B-(sf) Watch

Trust Series NC 2006-HE2 Dev

Asset Backed Securities Corporation Home Equity Loan =~ NC2006-HE2 AlA 04541GWC2 CC (sf) CC (sf)

Trust Series NC 2006-HE2

Asset Backed Securities Corporation Home Equity Loan =~ NC2006-HE2 A3 04541GWES8 CCC (sf) CCC(sf)

Trust Series NC 2006-HE2

Asset Backed Securities Corporation Home Equity Loan =~ NC2006-HE2 A4 04541GWF5 CCC (sf) CCC (sf)

Trust Series NC 2006-HE2

Asset Backed Securities Corporation Home Equity Loan ~ 2004-HE9 M1 04541GNA6 BB (sf) BBB- (sf) Watch

Trust, Series 2004-HE9 Neg

Asset Backed Securities Corporation Home Equity Loan ~ 2004-HE9 M2 04541GNB4 CC (sf) CC (sf)

Trust, Series 2004-HE9

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 M1 04541GUNO BB+ (sf) BBB (sf) Watch

Trust, Series NC 2005-HE8 Neg

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 M2 04541GUP5 CCC (sf) CCC (sf)

Trust, Series NC 2005-HE8

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 M3 04541GUQ3 CC (sf) CC (sf)

Trust, Series NC 2005-HE8

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 M4 04541GUR1 CC (sf) CC (sf)

Trust, Series NC 2005-HES8

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 A-1 04541GUX8 AA+ (sf) AAA (sf) Watch

Trust, Series NC 2005-HE8 Neg

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 AlA 04541GUY6 AA+ (sf) AAA (sf) Watch

Trust, Series NC 2005-HES8 Neg

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 A2 04541GUZ3 AA+ (sf) AAA (sf) Watch

Trust, Series NC 2005-HE8 Neg

Asset Backed Securities Corporation Home Equity Loan ~ 2005-HE8 A6 04541GVA7 A+ (sf) AAA (sf) Watch

Trust, Series NC 2005-HES8 Neg

Asset Backed Securities Corporation Home Equity Loan =~ OOMC 2006-HE5 Al 04544PAA7 BBB+ A (sf) Watch

Trust, Series OOMC 2006-HES (sf) Neg

Asset Backed Securities Corporation Home Equity Loan =~ OOMC 2006-HE5 A4 04544PAD1 B+ (sf) BB- (sf) Watch

Trust, Series OOMC 2006-HE5 Dev
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Asset Backed Securities Corporation Home Equity Loan =~ OOMC 2006-HE5 A5 04544PAE9 B+ (sf) BB- (sf) Watch

Trust, Series OOMC 2006-HE5 Dev

Asset Backed Securities Corporation Home Equity Loan =~ OOMC 2006-HE5 M1 04544PAF6 CCC (sf) CCC (sf)

Trust, Series OOMC 2006-HES

BASIC Asset Backed Securities Trust 2006-1 2006-1 A2 06983NAB3 BB (sf) BB (sf) Watch
Dev

BASIC Asset Backed Securities Trust 2006-1 2006-1 A3 06983NAC1 B- (sf) BB (sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-2 073879KR8 CCC (sf) BB-(sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-3 073879KS6 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-4 073879KT4 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-5 073879KU1 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-6 073879KV9 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-FR3 2004-FR3 M-7 073879KW7 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-HE4 2004-HE4 M-2 073879BA5 BB+ (sf) BBB+ Watch

(sf) Neg

Bear Stearns Asset Backed Securities I Trust 2004-HE4 2004-HE4 M-3 073879BB3 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-HE4 2004-HE4 M-4 073879BC1 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-HE4 2004-HE4 M-5 073879BD9 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2004-HE4 2004-HE4 M-6 073879BE7 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-AQ2 2005-AQ2 A-3 0738792U1 BBB- (sf) BBB+ Watch

(sf) Dev

Bear Stearns Asset Backed Securities I Trust 2005-AQ2 2005-AQ2 M-1 0738792V9 CCC (sf) B-(sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2005-AQ2 2005-AQ2 M-2 0738792W7 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-CL1 2005-CL1 A-1 073879U97 B+ (sf) A (sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2005-CL1 2005-CL1 A-2 073879V21 B (sf) BB- (sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2005-CL1 2005-CL1 M-1 073879v47 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-CL1 2005-CL1 M-2 073879V54 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-CL1 2005-CL1 M-3 073879V62 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-FR1 2005-FR1 M-1 073879G51 A+ (sf) A+ (sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2005-FR1 2005-FR1 M-2 073879G69 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-FR1 2005-FR1 M-3 073879G77 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2005-FR1 2005-FR1 M-4 073879G85 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE2 2006-HE2 [-A-2 07387UEJ6 BB+ (sf) A-(sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2006-HE2 2006-HE2 [-A-3 07387UEK3 BB+ (sf) A-(sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2006-HE2 2006-HE2 II-A 07387UEL1 BB+ (sf) A-(sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HE5 [-A-2 07388CAB6 B- (sf) B- (sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HE5 [-A-3 07388CAC4 B- (sf) B- (sf) Watch
Dev
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HES5 II-A 07388CAD2 B- (sf) B- (sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HES5 M-1 07388CAE0Q CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HES5 M-2 07388CAF7 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE5 2006-HEb5 M-3 07388CAG5 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 [-A-2 07388JAB1 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 I-A-3 07388JAC9 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 [-M-1 07388JAD7 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 II-1A-2 07388JAPO CCC (sf) B-(sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 II-1A-3 07388JAQ8 CCC (sf) B-(sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 I1-2A 07388JAR6 CCC (sf) B-(sf) Watch
Dev

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 II-M-1 07388JAS4 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE8 2006-HE8 [1I-M-2 07388JAT2 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE9 2006-HE9 1-A-2 07389MAB3 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE9 2006-HE9 1-A-3 07389MAC1 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE9 2006-HE9 II-A 07389MAD9 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE9 2006-HE9 II-A 07389MAE7 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2006-HE9 2006-HE9 M-1 07389MAF4 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HE5 [-A-1 073859AA8 BBB (sf) A (sf) Watch
Neg

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HE5 [-A-2 073859AB6 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES5 [-A-3 073859AC4 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HES 2007-HES I-A-4 073859AD2 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES5 II-A 073859AE0 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HE5 I1I-A 073859AF7 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES5 M-1 073859AG5 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES M-2 073859AH3 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HE5 M-3 073859AJ9 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES5 M-4 073859AK6 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HES M-5 073859AL4 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities I Trust 2007-HE5 2007-HE5 M-6 073859AM2 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities Trust 2004-HE3 2004-HE3 M-2 07384YRY4 A (sf) A (sf) Watch
Neg

Bear Stearns Asset Backed Securities Trust 2004-HE3 2004-HE3 M-3 07384YRZ1 CCC (sf) B (sf) Watch
Neg

Bear Stearns Asset Backed Securities Trust 2004-HE3 2004-HE3 M-4 07384YSA5 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities Trust 2004-HE3 2004-HE3 M-5 07384YSB3 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities Trust 2004-HE3 2004-HE3 M-6 07384YSC1 CC (sf) CC (sf)

Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 [-A-1 073877DY5 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 [-A-2 073877DZ2 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 I-PO 073877EB4 CCC (sf) CCC (sf)

Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 I-B1 073877EC2 CC (sf) CC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-A-1 073877EF5 A (sf) A (sf) Watch
Pos
Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-A-2 073877EG3 A (sf) A (sf) Watch
Pos
Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-M-1 073877EH1 B (sf) B (sf) Watch
Pos
Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-M-2 073877EJ7 CCC (sf) CCC (sf)
Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-M-3 073877EK4 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2005-SD4 2005-SD4 II-M-4 073877EL2 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 1A-1 07389NAA3 CCC (sf) BBB+ Watch
(sf) Neg
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 1A-2 07389NAB1 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 2A-1 07389NAC9 CCC (sf) CCC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 2A-2 07389NAD7 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 3A-1 07389NAE5 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 3A-2 07389NAF2 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2006-SD4 2006-SD4 1A-3 07389NAV7 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 A-1 07400TAAS5 BB- (sf) BB (sf) Watch
Neg
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 A-2 07400TAB3 CCC (sf) CCC (sf)
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 A-3 07400TAC1 CCC (sf) CCC (sf)
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 M-1 07400TAD9 CCC (sf) CCC (sf)
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 M-2 07400TAE7 CC (sf) CC (sf)
Bear Stearns Asset Backed Securities Trust 2007-2 2007-2 M-3 07400TAF4 CC (sf) CC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 A-1 07402LAA0 BBB (sf) BBB (sf) Watch
Dev
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 A-2 07402LAB8 BB (sf) BB (sf) Watch
Dev
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-1 07402LAC6 B- (sf) B- (sf) Watch
Dev
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-2 07402LAD4 CCC (sf) CCC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-3 07402LAE2 CCC (sf) CCC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-4 07402LAF9 CCC (sf) CCC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-5 07402LAG7 CCC (sf) CCC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-6 07402LAH5 CCC (sf) CCC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-7 07402LAJ1 CC (sf) CC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-8 07402LAK8 CC (sf) CC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-9 07402LAL6 CC (sf) CC (sf)
Bear Stearns Structured Products Trust 2007-EMX1 2007-EMX1 M-10 07402LAM4 D (sf) CC (sf)
BNC Mortgage Loan Trust 2007-1 2007-1 A-1 05569GAA4 CCC (sf) CCC (sf)
BNC Mortgage Loan Trust 2007-1 2007-1 A2 05569GAB2 BBB+ BBB- (sf) Watch
(sf) Pos
BNC Mortgage Loan Trust 2007-1 2007-1 A3 05569GACO CCC (sf) CCC (sf)
BNC Mortgage Loan Trust 2007-1 2007-1 A4 05569GAD8 CCC (sf) CCC (sf)
BNC Mortgage Loan Trust 2007-1 2007-1 A5 05569GAE6 CCC (sf) CCC (sf)
BNC Mortgage Loan Trust 2007-1 2007-1 M1 05569GAF3 CC (sf) CC (sf)
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Rating Actions (cont.)

Bravo Mortgage Asset Trust 2006-1 2006-1 A-2 105667AB5 BB (sf) BBB (sf) Watch
Neg
Bravo Mortgage Asset Trust 2006-1 2006-1 A-3 105667AC3 BB (sf) BBB (sf) Watch
Neg
Bravo Mortgage Asset Trust 2006-1 2006-1 M-1 105667AD1 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust 2005-NC2 2005-NC2 M-4 144531BX7 BBB+ A+ (sf) Watch
(sf) Neg
Carrington Mortgage Loan Trust 2005-NC2 2005-NC2 M-5 144531BY5 CCC (sf) BB (sf) Watch
Neg
Carrington Mortgage Loan Trust 2005-NC2 2005-NC2 M-6 144531BZ2 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 A-2 144538AB1 B- (sf) B- (sf) Watch
Dev
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 A-3 144538AC9 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 A-4 144538AD7 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 M-1 144538AES5 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 M-2 144538AF2 CC (sf) CC (sf)
Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 M-3 144538AG0 D (sf) CC (sf)
Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 A-3 144531EW6 BB- (sf) BB-(sf) Watch
Pos
Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 A-4 144531EX4 BB-(sf) BB-(sf) Watch
Dev
Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 M-1 144531EY2 CCC (sf) B-(sf) Watch
Dev
Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 M-2 144531E79 CCC (sf) CCC (sf)
Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 M-3 144531FA3 CC (sf) CC (sf)
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 A-2 14453EAB8 B+ (sf) B+ (sf) Watch
Pos
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 A-3 14453EAC6 B- (sf) B- (sf) Watch
Dev
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 A-4 14453EAD4 B- (sf) B- (sf) Watch
Dev
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 M-1 14453EAE2 CCC (sf) CcCC(sf)
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 M-2 14453EAF9 CC (sf) CC (sf)
Carrington Mortgage Loan Trust, Series 2006-RFC1 2006-RFC1 M-3 14453EAG7 CC (sf) CC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-1A 1248MEAA7 CCC (sf) CCC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-1B 1248MEAB5 CCC (sf) CCC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-1C 1248MEAC3 CCC (sf) CCC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-2A 1248MEAD1 BB+ (sf) A-(sf) Watch
Neg
C-BASS 2007-CB4 Trust 2007-CB4 A-2B 1248MEAE9 CCC (sf) CCC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-2C 1248MEAF6 CCC (sf) CCC (sf)
C-BASS 2007-CB4 Trust 2007-CB4 A-2D 1248MEAG4 CCC (sf) CCC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 A-3 173109AC3 AA+ (sf) A(sf) Watch
Dev
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 A-4 173109AD1 B- (sf) A (sf) Watch
Neg
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 A-5 173109AE9 B- (sf) A (sf) Watch
Neg
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Citicorp Residential Mortgage Trust Series 2007-1 2007-1 A-6 173109AF6 B- (sf) A (sf) Watch
Neg
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-1 173109AG4 CCC (sf) B-(sf) Watch
Dev
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-2 173109AH2 CCC (sf) CCC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-3 173109AJ8 CCC (sf) CCC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-4 173109AK5 CCC (sf) CCC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-5 173109AL3 CCC (sf) CCC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-6 173109AM1 CC (sf) CC (sf)
Citicorp Residential Mortgage Trust Series 2007-1 2007-1 M-7 173109AN9 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 A-1 17309LAA3 BBB (sf) A(sf) Watch
Neg
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 A2-C 17309LAD7 BB+ (sf) BBB+ Watch
(sf) Neg
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 A2-D 17309LAE5 BB (sf) BBB+ Watch
(sf) Neg
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 M-1 17309LAF2 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 M-2 17309LAGO CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 M-3 17309LAH8 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-HE2 2006-HE2 M-4 17309LAJ4 D (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 A-2A 17309MAB9 B- (sf) B (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 A-2B 17309MAC7 B- (sf) B (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 A-3 17309MADS5 B- (sf) B (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 M-1 17309MAE3 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 M-2 17309MAF0 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-WFHE2 2006-WFHE2 M-3 17309MAG8 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2006-WMC1 2006 WMC1 A-1 17307G2G2 BBB+ A- (sf) Watch
(sf) Dev
Citigroup Mortgage Loan Trust 2006-WMC1 2006 WMC1 A-2C 17307GZ43 BBB+ BB (sf) Watch
(sf) Pos
Citigroup Mortgage Loan Trust 2006-WMC1 2006 WMC1 A-2D 17307GZ50 CCC (sf) B-(sf) Watch
Dev
Citigroup Mortgage Loan Trust 2006-WMC1 2006 WMC1 M-1 17307GZ68 D (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 A-1 17311VAA7 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 A-2A 17311VAD1 B (sf) B (sf) Watch
Pos
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 A-2B 17311VAE9 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 A-2C 17311VAF6 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 M-1 17311VAG4 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-AHL1 2007-AHL1 M-2 17311VAH2 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 A-2A 17311BAA1 CCC (sf) B-(sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 A-2B 17311BAB9 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 A-2C 17311BAC7 CCC (sf) CCC (sf)
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Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 M-1 17311BAD5 CC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 A-1 17311BAS2 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 A-1 17313BAA9 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 A-2A 17313BAB7 BB+ (sf) B-(sf) Watch
Pos
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 A-2B 17313BACS5 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 A-2C 17313BAD3 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 A-2D 17313BAE1 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-AMC4 2007-AMC4 M-1 17313BAF8 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 A-2 17311CAB7 BBB (sf) BBB (sf) Watch
Pos
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 A-3 17311CAC5 B (sf) B (sf) Watch
Pos
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 M-1 17311CAD3 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 M-2 17311CAE1 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 M-3 17311CAF8 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 M-4 17311CAG6 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 M-5 17311CAH4 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE1 2007-WFHE1 A-4 17311CAU5 B (sf) B (sf) Watch
Pos
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 A2 17312BAB8 BB (sf) BB (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 A3 17312BAC6 B (sf) B (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 A4 17312BAD4 B (sf) B (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 M1 17312BAE2 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 M2 17312BAF9 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 M3 17312BAG7 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE2 2007-WFHE2 M4 17312BAH5 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE3 2007-WFHE3 A-2 17313CAB5 B- (sf) B- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE3 2007-WFHE3 A-3 17313CAC3 B- (sf) B- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE3 2007-WFHE3 M-1 17313CAD1 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE3 2007-WFHE3 M-2 17313CAE9 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE3 2007-WFHE3 M-3 17313CAF6 CC (sf) CC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 A-1 17313JABO B- (sf) B- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 A-2A 17313JAC8 A- (sf) A- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 A-2B 17313JAD6 B- (sf) B- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 A-2C 17313JAE4 B- (sf) B- (sf) Watch
Dev
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-1 17313JAF1 CCC (sf) CCC (sf)
Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-2 17313JAJ3 CCC (sf) CCC (sf)
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Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-3A 17313JAKO CCC (sf) CCC (sf)

Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-3B 17313JAL8 CCC (sf) CCC (sf)

Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-4 17313JAM6 CCC (sf) CCC (sf)

Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-5 17313JAN4 CC (sf) CC (sf)

Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-6 17313JAP9 CC (sf) CC (sf)

Citigroup Mortgage Loan Trust 2007-WFHE4 2007-WFHE4 M-7 17313JAQ7 CC (sf) CC (sf)

ContiMortgage Home Equity Loan Trust 1994-5 1994- 5 A-4 21075WAS4 B (sf) B (sf)

ContiMortgage Home Equity Loan Trust 1995-3 1995-3 A-5 21075WBM6 BBB- (sf) BBB- (sf) Watch
Dev

ContiMortgage Home Equity Loan Trust 1996-1 1996-1 A-7 21075WCJ2 CC (sf) CC (sf)

ContiMortgage Home Equity Loan Trust 1996-1 1996-1 A-8 21075WCK9 NR BBB (sf) Watch
Dev

ContiMortgage Home Equity Loan Trust 1996-2 1996-2 A-8 21075WCV5 B (sf) B (sf)

ContiMortgage Home Equity Loan Trust 1996-3 1996-3 A-7 21075WDD4 B (sf) B (sf)

ContiMortgage Home Equity Loan Trust 1996-3 1996-3 A-8 21075WDE2 NR B (sf)

ContiMortgage Home Equity Loan Trust 1996-4 1996-4 A-8 21075WDQ5 B (sf) B (sf)

ContiMortgage Home Equity Loan Trust 1996-4 1996-4 A-9 21075WDR3 B (sf) B (sf)

ContiMortgage Home Equity Loan Trust 1996-4 1996-4 A-10 21075WDS1 B (sf) B (sf)

Countrywide Home Loan Trust 2003-SD3 2003-SD3 M-2 126671M60 A (sf) A (sf) Watch
Pos

Countrywide Home Loan Trust 2003-SD3 2003-SD3 B-1 126671M78 CCC (sf) CCC (sf)

CSFB ABS Trust, Series 2002-HE16 2002-HE16 M-1 22540V2L5 BB+ (sf) BB+ (sf) Watch
Pos

CSFB ABS Trust, Series 2002-HE16 2002-HE16 M-2 22540V2M3 B (sf) B (sf) Watch
Pos

CWABS Asset Backed Certificates Trust 2005-13 2005-13 AF-3 126670GQ5 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 AF-4 126670GR3 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 AF-5 126670GS1 CCC (sf) B (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 AF-6 126670GT9 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MF-1 126670GU6 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MF-2 126670GV4 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MF-3 126670GW2 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 2-AV-1 126670HD3 B- (sf) B (sf) Watch
Dev

CWABS Asset Backed Certificates Trust 2005-13 2005-13 3-AV-3 126670HG6 B (sf) BB-(sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2005-13 2005-13 3-AV-4 126670HH4 B- (sf) B (sf) Watch
Dev

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MV-1 126670HJ0 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MV-2 126670HK7 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MV-3 126670HL5 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-13 2005-13 MV-4 126670HM3 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 1-AF 126670NV6 D (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 3-AV 126670PC6 B- (sf) BBB (sf) Watch
Neg
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 4-AV-3 126670PF9 BB (sf) BB (sf) Watch
Dev

CWABS Asset Backed Certificates Trust 2005-16 2005-16 4-AV-4 126670PG7 B- (sf) BB (sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-1 126670PH5 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-2 126670PJ1 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-3 126670PK8 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-4 126670PL6 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-5 126670PM4 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-16 2005-16 MV-6 126670PN2 D (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-BC1 2005-BC1 M-4 126673YM8 A+ (sf) A+(sff)  Watch
Pos

CWABS Asset Backed Certificates Trust 2005-BC1 2005-BC1 M-5 126673YN6 A (sf) A (sf) Watch
Dev

CWABS Asset Backed Certificates Trust 2005-BC1 2005-BC1 M-6 126673YP1 BB+ (sf) A-(sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2005-BC1 2005-BC1 M-7 126673YQ9 CCC (sf) B-(sf) Watch
Dev

CWABS Asset Backed Certificates Trust 2005-BC1 2005-BC1 M-8 126673YR7 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2005-IM2 2005-IM2 A-3 126670FB9 CCC (sf) B (sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2005-IM2 2005-IM2 A-4 126670FC7 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2005-IM2 2005-IM2 A-3M 126670FR4 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-21 2006-21 1-A 12667LAA0 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-21 2006-21 2-A-2 12667LAC6 A (sf) A (sf) Watch
Pos

CWABS Asset Backed Certificates Trust 2006-21 2006-21 2-A-3 12667LAD4 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-21 2006-21 2-A-4 12667LAE2 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-21 2006-21 M-1 12667LAF9 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2006-21 2006-21 M-2 12667LAG7 CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2006-22 2006-22 1A 12666BAA3 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-22 2006-22 2-A-2 12666BAC9 BB+ (sf) BBB (sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2006-22 2006-22 2-A-3 12666BAD7 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-22 2006-22 2-A-4 12666BAES CCC (sf) CCC(sf)

CWABS Asset Backed Certificates Trust 2006-22 2006-22 M-1 12666BAF2 CC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2006-22 2006-22 M-2 12666BAGO CC (sf) CC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 1-A-1 12670FAAS8 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 2-A-2 12670FAC4 B- (sf) BB+ (sf) Watch
Neg

CWABS Asset Backed Certificates Trust 2007-9 2007-9 2-A-3 12670FAD2 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 2-A-4 12670FAEO CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 M-1 12670FAF7 CCC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 M-2 12670FAG5 CC (sf) CCC (sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 M-3 12670FAH3 CC (sf) CC (sf)

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT NOVEMBER 16, 2012 16

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S304177C | Linx User



U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

CWABS Asset Backed Certiicates Trust 2006-17 2006-17 1-A 12666VAA9 CCC (sf) B-(sf) Watch
Dev

CWABS Asset Backed Certiicates Trust 2006-17 2006-17 2-A-2 12666VACS5 CCC (sf) CCC (sf)

CWABS Asset Backed Certiicates Trust 2006-17 2006-17 2-A-3 12666VAD3 CCC (sf) CCC (sf)

CWABS Asset Backed Certiicates Trust 2006-17 2006-17 M-1 12666VAE1 CCC (sf) CCC (sf)

CWABS Asset Backed Certiicates Trust 2006-17 2006-17 M-2 12666VAF8 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-A-2 23247LAB4 CCC (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-A-3 23247LAC2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-A-4 23247LADO CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 1-M-1 23247LAE8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-M-1 23247LAF5 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 1-M-2 23247LAG3 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-M-2 23247LAH1 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 1-M-3 23247LAJ7 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 2-M-3 23247LAK4 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 M-4 23247LAL2 D (sf) CC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 1-A-1 23247LAWS CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Series 2007-11 2007-11 1-A-2 23247LAX6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 2-AV 126670QX9 B- (sf) B- (sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 3-AV-1 126670QY7 B- (sf) BB (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 3-AV-2 126670QZ4 B- (sf) B- (sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 4-AV-2A  126670RB6 B (sf) B (sf) Watch
Pos

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 4-AV-3 126670RC4 B- (sf) B- (sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-1 126670RD2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-2 126670REQ CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-3 126670RF7 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-4 126670RG5 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-5 126670RH3 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-6 126670RJ9 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 4-AV-2B 126670SK5 B (sf) B (sf) Watch
Pos

CWABS Asset-Backed Certificates Trust 2005-AB2 2005-AB2 1-A-1 126673552 CCC (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2005-AB2 2005-AB2 2-A-3 126673586 CCC (sf) BBB(sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2005-AB2 2005-AB2 M-1 126673594 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2005-AB2 2005-AB2 M-2 126673T28 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AF-3 126670TES8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AF-4 126670TF5 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AF-5 126670TG3 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AF-6 126670TH1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 MF-1 126670TJ7 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 MF-2 126670TK4 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 MF-3 126670TL2 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AV-2 126670TU2 B- (sf) B (sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 AV-3 126670TVO0 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-1 2006-1 MV-1 126670TW8 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 1-A 12667CAA0Q CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 2-A-2 12667CAC6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 2-A-3 12667CAD4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 M-1 12667CAE2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 M-2 12667CAF9 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-19 2006-19 M-3 12667CAG7 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 1-A-1 126670UR7 B- (sf) BBB+ Watch

(sf) Neg

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 2-A-2 126670UT3 B- (sf) BB (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 2-A-3 126670UU0 CCC (sf) BB (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 2-A-4 126670UV8 CCC (sf) BB(sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 M-1 126670UW6 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 M-2 126670UX4 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 M-3 126670UY2 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 M-4 126670UZ9 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 1-A 12667HAA9 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 2-A-2 12667HACS BB+ (sf) A-(sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 2-A-3 12667HAD3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 2-A-4 12667HAE1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 M-1 12667HAF8 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 M-2 12667THAG6 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 M-3 12667HAH4 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 1-A 12666CAA1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 2-A-2 12666CAC7 BBB- (sf) BBB-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 2-A-3 12666CAD5 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 2-A-4 12666CAE3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 M-1 12666CAFO0 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 M-2 12666CAG8 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 M-3 12666CAH6 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-23 2006-23 M-4 12666CAJ2 D (sf) CC (sf)

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT NOVEMBER 16, 2012 18

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S304177C | Linx User
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Rating Actions (cont.)

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 1-A 23243HAA9 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 2-A-2 23243HACS5 BB (sf) BBB- (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 2-A-3 23243HAD3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 2-A-4 23243HAE1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 M-1 23243HAF8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-24 2006-24 M-2 23243HAG6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 1-A 12667TAA3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 2-A-2 12667TAC9 BB+ (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 2-A-3 12667TAD7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 2-A-4 12667TAES CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 M-1 12667TAF2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 M-2 12667TAGO CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 M-3 12667TAHS8 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 1-A 126670VW5 B (sf) A+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 2-A-2 126670VY1 B- (sf) BBB- (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 2-A-3 126670VZ8 CCC (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 3-A-1 126670WA2 B- (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 3-A-2 126670WB0 CCC (sf) BB+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 M-1 126670WC8 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 M-2 126670WD6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 M-3 126670WE4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 M-4 126670WF1 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 1-A-1 126670WQ7 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 1-A-1M 126670WR5 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 2-A-2 126670WT1 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 2-A-3 126670WU8 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 M-1 126670WV6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 M-2 126670WW4 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-4 2006-4 M-3 126670WX2 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 1-A 126670YE2 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 2-A-2 126670YG7 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 2-A-3 126670YH5 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 M-1 126670YJ1 CCC (sf) CCC (sf)
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Rating Actions (cont.)

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 M-2 126670YK8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 M-3 126670YL6 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 1-A-1 126670ZH4 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 1-A-1M 1266702J0 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 2-A-2 126670ZL5 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 2-A-3 126670ZM3 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 M-1 126670ZN1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-6 2006-6 M-2 126670ZP6 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 1-A 23242HAA0 B- (sf) BB- (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 2-A-2 23242HAC6 CCC (sf) B (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 2-A-3 23242HAD4 CCC (sf) B (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 M-1 23242HAE2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 M-2 23242HAF9 CCC (sf) CCC(sf)

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 M-3 23242HAG7 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 M-4 23242HAHS5 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC4 2006-BC4 1-A 12667NAAG6 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-BC4 2006-BC4 2-A-2 12667NAC2 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-BC4 2006-BC4 2-A-3 12667NADO CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2006-BC4 2006-BC4 M-1 12667NAE8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC4 2006-BC4 M-2 12667NAF5 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 1-A 12666SAA6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 2-A-2 12666SAC2 B+ (sf) B+ (sf) Watch
Pos

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 2-A-3 12666SAD0 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 2-A-4 12666SAE8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 M-1 12666SAF5 D (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 1-A 23245CAA8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 2-A-1 23245CAB6 A (sf) A (sf) Watch
Pos

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 2-A-2 23245CAC4 CCC (sf) B (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 2-A-3 23245CAD2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 2-A-4 23245CAEQ CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 M-1 23245CAF7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 M-2 23245CAG5 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 M-3 23245CAH3 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 1-A-1 126697AA9 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 1-A-2 126697AB7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-A-1 126697AC5 BB+ (sf) A(sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-A-2 126697AD3 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-A-3 126697AE1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-A-4 126697AF8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 1-M-1 126697AG6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-M-1 126697AH4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 1-M-2 126697AJ0 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-M-2 126697AK7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 1-M-3 126697AL5 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 2-M-3 126697AM3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 M-4 126697AN1 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 M-5 126697AP6 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 M-6 126697AQ4 CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 M-7 126697AR2 D (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 1-A 12668NAAS5 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 2-A-2 12668NAC1 CCC (sf) B-(sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 2-A-3 12668NAD9 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 2-A-4 12668NAE7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 M-1 12668NAF4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 M-2 12668NAG2 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-2 2007-2 M-3 12668NAHO CC (sf) CC (sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 1-A 12668UAD3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 2-A-1 12668UAE1 BB+ (sf) A(sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 2-A-2 12668UAF8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 2-A-3 12668UAG6 CCC (sf) CCC(sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 2-A-4 12668UAH4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 M-1 12668UAJO CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 1-A 12668TAA2 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 2-A-1 12668TABO BB (sf) BB (sf) Watch
Dev

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 2-A-2 12668TACS8 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 2-A-3 12668TAD6 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 2-A-4 12668 TAE4 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC1 2007-1 M-1 12668TAF1 CC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC2 2007-BC2 1-A 12669QAA7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC2 2007-BC2 2-A-2 12669QAC3 BB+ (sf) BBB (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2007-BC2 2007-BC2 2-A-3 12669QAD1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC2 2007-BC2 2-A-4 12669QAE9 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC2 2007-BC2 M-1 12669QAF6 CC (sf) CCC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 1-A 23246LAA7 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 2-A-1 23246LAB5 B- (sf) B+ (sf) Watch
Neg

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 2-A-2 23246LAC3 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 2-A-3 23246LAD1 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 2-A-4 23246LAE9 CCC (sf) CCC (sf)

CWABS Asset-Backed Certificates Trust 2007-BC3 2007-BC3 M-1 23246LAF6 CC (sf) CCC (sf)

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 A-1 126670FS2 A (sf) A (sf) Watch
Dev

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 A-1-C 126670FV5 A (sf) A (sf) Watch
Dev

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 A-2 126670FW3 BBB (sf) BBB (sf) Watch
Pos

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 M-1 126670FX1 B- (sf) B- (sf) Watch
Pos

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 M-2 126670FY9 CCC (sf) CCC (sf)

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 M-3 126670FZ6 CC(sf) CC(sf)

CWABS Asset-Backed Notes Trust 2005-SD3 2005-SD3 M-4 126670GA0 CC (sf) CC (sf)

CWABS Asset-Backed Notes Trust 2006-SD1 2006-SD1 A-2 126670VN5 B (sf) B (sf) Watch
Pos

CWABS Asset-Backed Notes Trust 2006-SD1 2006-SD1 M-1 126670VPO CCC (sf) CCC (sf)

CWABS Asset-Backed Notes Trust 2006-SD1 2006-SD1 M-2 126670VQ8 CC (sf) CC (sf)

CWABS Asset-Backed Notes Trust 2006-SD2 2006-SD2 1-A-1 23242TAH9 B (sf) B (sf) Watch
Pos

CWABS Asset-Backed Notes Trust 2006-SD2 2006-SD2 1-M-1 23242TAJ5 CCC (sf) CCC (sf)

CWABS Asset-Backed Notes Trust 2006-SD2 2006-SD2 1-M-2 23242TAK2 CC (sf) CC (sf)

CWABS Asset-Backed Notes Trust 2006-SD2 2006-SD2 1-A-3 23242TAW6 B (sf) B (sf) Watch
Pos

CWABS, Inc. 2001-BC3 A 126671NAO CCC (sf) B-(sf) Watch
Dev

CWABS, Inc. 2001-BC3 M-1 126671NB8 CC(sf) CC(sf)

CWABS, Inc. 2001-BC3 M-2 126671NC6 CC(sf) CC(sf)

CWABS, Inc. 2001-BC3 B-1 126671ND4 CC(sf) CC(sf)

EMC Mortgage Loan Trust 2004-A 2004-A A-3 268668DC1 A- (sf) A- (sf) Watch
Dev

EMC Mortgage Loan Trust 2004-A 2004-A M-1 268668DD9 B- (sf) CCC (sf)

EMC Mortgage Loan Trust 2004-A 2004-A M-2 268668DE7 CC (sf) CC (sf)

EMC Mortgage Loan Trust 2004-A 2004-A B 268668DS6 CC (sf) CC (sf)

EMC Mortgage Loan Trust 2004-B 2004-B A-2 268668DX5 AA+ (sf) A-(sf) Watch
Pos

EMC Mortgage Loan Trust 2004-B 2004-B M-1 268668DY3 B- (sf) CCC (sf)

EMC Mortgage Loan Trust 2004-B 2004-B M-2 268668DZ0 CC (sf) CC (sf)

EMC Mortgage Loan Trust 2005-B 2005-B A 268668EW6 B- (sf) B- (sf) Watch
Dev

EMC Mortgage Loan Trust 2006-A 2006-A A 268668FD7 B (sf) B (sf) Watch
Dev

EMC Mortgage Loan Trust 2006-A 2006-A M-1 268668FES5 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

EMC Mortgage Loan Trust 2006-A 2006-A M-2 268668FF2 CC (sf) CC (sf)

EMC Mortgage Loan Trust 2006-A 2006-A B 268668FGO CC (sf) CC (sf)

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 AF-5 294751DB5 AAA (sf) AAA (sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 AF-6 294751DC3 AAA (sf) AAA (sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 AV-1 294751DD1 AA+ (sf) AAA (sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 AV-2 294751DE9 AA+ (sf) AAA (sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 M-1 294751DF6 BB+ (sf) AA(sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 M-2 294751DG4 CCC (sf) B+ (sf) Watch
Neg

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 M-3 294751DH2 CCC (sf) CCC (sf)

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 M-4 294751DJ8 CC (sf) CC (sf)

Equity One Mortgage Pass-Through Trust 2003-4 2003-4 B-1 294751DK5 CC (sf) CC (sf)

FBR Securitization Trust 2005-3 2005-3 AV1 30246QAX1 BB (sf) BB (sf) Watch
Pos

FBR Securitization Trust 2005-3 2005-3 AV2-4 30246QBB8 B (sf) B (sf) Watch
Pos

FBR Securitization Trust 2005-3 2005-3 M-1 30246QBC6 CCC (sf) CCC (sf)

FBR Securitization Trust 2005-3 2005-3 M-2 30246QBD4 CCC (sf) CCC (sf)

FFMLT Trust 2004-FF3 2004-FF3 M-1 36228FU61 BB (sf) BBB (sf) Watch
Neg

FFMLT Trust 2004-FF3 2004-FF3 M-2 36228FU79 CCC (sf) CCC (sf)

FFMLT Trust 2004-FF3 2004-FF3 M-3 36228FU87 CC (sf) CC (sf)

FFMLT Trust 2004-FF3 2004-FF3 M-4 36228FU95 CC (sf) CC (sf)

FFMLT Trust 2006-FF4 2006-FF4 A-2 362334FS8 B- (sf) B (sf) Watch
Dev

FFMLT Trust 2006-FF4 2006-FF4 A-3 362334FT6 B- (sf) B (sf) Watch
Dev

FFMLT Trust 2006-FF4 2006-FF4 M-1 362334FV1 CCC (sf) CCC (sf)

FFMLT Trust 2006-FF4 2006-FF4 M-2 362334FW9 CC (sf) CC (sf)

Fieldstone Mortgage Investment Trust Series 2005-1 2005-1 M4 31659TDD4 BB+ (sf) A+ (sf) Watch
Pos

Fieldstone Mortgage Investment Trust Series 2005-1 2005-1 M5 31659TDE2 BB+ (sf) A(sf) Watch
Neg

Fieldstone Mortgage Investment Trust Series 2005-1 2005-1 M6 31659TDF9 CCC (sf) CCC (sf)

Fieldstone Mortgage Investment Trust Series 2005-1 2005-1 M7 31659TDG7 D (sf) CC (sf)

Fieldstone Mortgage Investment Trust, Series 2004-3 2004-3 M4 31659TBR5 BB+ (sf) A+ (sf) Watch
Pos

Fieldstone Mortgage Investment Trust, Series 2004-3 2004-3 M5 31659TBS3 B+ (sf) A (sf) Watch
Neg

Fieldstone Mortgage Investment Trust, Series 2004-3 2004-3 M6 31659TBT1 CCC (sf) CCC (sf)

Fieldstone Mortgage Investment Trust, Series 2004-3 2004-3 M7 31659TBUS8 D (sf) CC (sf)

Fieldstone Mortgage Investment Trust, Series 2004-3 2004-3 M8 31659TBV6 D (sf) CC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Fieldstone Mortgage Investment Trust, Series 2004-5 2004-5 M-2 31659TCQ6 A+ (sf) A+ (sf) Watch
Pos
Fieldstone Mortgage Investment Trust, Series 2004-5 2004-5 M-3 31659TCR4 B+ (sf) BBB- (sf) Watch
Neg
Fieldstone Mortgage Investment Trust, Series 2004-5 2004-5 M-4 31659TCS2 CCC (sf) CCC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 1-A 31659TEE1 BBB+ A (sf) Watch
(sf) Neg
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 2-A2 31659TEG6 BB (sf) BBB (sf) Watch
Neg
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 2-A3 31659TEH4 BB- (sf) BB (sf) Watch
Dev
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M1 31659TEJO CCC (sf) CCC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M2 31659TEK7 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M3 31659TEL5 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M4 31659TEM3 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M5 31659TEN1 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M6 31659TEP6 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M7 31659TEQ4 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M8 31659TER2 D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2005-3 2005-3 M9 31659TESO D (sf) CC (sf)
Fieldstone Mortgage Investment Trust, Series 2006-3 2006-3 1-A 316599AA7 CCC (sf) B-(sf) Watch
Dev
Fieldstone Mortgage Investment Trust, Series 2006-3 2006-3 2-A2 316599AC3 CCC (sf) CCC (sf)
Fieldstone Mortgage Investment Trust, Series 2006-3 2006-3 2-A3 316599AD1 CCC (sf) CCC (sf)
Fieldstone Mortgage Investment Trust, Series 2006-3 2006-3 2-A4 316599AE9 CCC (sf) CCC (sf)
Financial Asset Securities Corp. 2004-RP1 I-F 92922FYJ1 B- (sf) AA+ (sf) Watch
Dev
Financial Asset Securities Corp. 2004-RP1 I-HJ 92922FYK8 NR AA+ (sf) Watch
Dev
Financial Asset Securities Corp. 2004-RP1 I-S 92922FYL6 NR AA+ (sf) Watch
Dev
Financial Asset Securities Corp. 2004-RP1 [-B-1 92922FYN2 CCC (sf) B+ (sf) Watch
Dev
Financial Asset Securities Corp. 2004-RP1 I-B-2 92922FYP7 CCC (sf) CCC (sf)
Financial Asset Securities Corp. 2004-RP1 I-B-3 92922FYQ5 CC (sf) CC (sf)
Financial Asset Securities Corp. 2004-RP1 II-B-1 92922FYV4 CCC (sf) B+ (sf) Watch
Dev
Financial Asset Securities Corp. 2004-RP1 I11-B-2 92922FYW2 CCC (sf) CCC (sf)
Financial Asset Securities Corp. 2004-RP1 II-B-3 92922FYX0 CC (sf) CC (sf)
Financial Asset Securities Corp. 2004-RP1 1I-B-4 92922FYY8 CC (sf) CC (sf)
Financial Asset Securities Corp. 2004-RP1 II-B-5 92922FYZ5 CC (sf) CC (sf)
Financial Asset Securities Corp. 2004-RP1 II-A 92922FZD3 CCC (sf) A+ (sf) Watch
Dev
First Franklin Mortgage Loan Trust 2003-FF4 2003-FF4 M-1 32027NDU2 CCC (sf) B-(sf) Watch
Dev
First Franklin Mortgage Loan Trust 2003-FF4 2003-FF4 M-2 32027NDV0 CC (sf) CC (sf)
First Franklin Mortgage Loan Trust 2003-FFH1 2003-FFH1 M-1 32027NED9 BB (sf) BB (sf) Watch
Dev
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

First Franklin Mortgage Loan Trust 2003-FFH2 2003-FFH2 M-1A 32027NES6 B- (sf) B (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2003-FFH2 2003-FFH2 M-1B 32027NET4 B- (sf) B (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2004-FFH1 2004-FFH1 M-1 32027NGQ8 A (sf) A (sf) Watch
Pos

First Franklin Mortgage Loan Trust 2004-FFH1 2004-FFH1 M-2 32027NGR6 BB (sf) BB (sf) Watch
Pos

First Franklin Mortgage Loan Trust 2004-FFH1 2004-FFH1 M-3 32027NGS4 B (sf) B (sf) Watch
Pos

First Franklin Mortgage Loan Trust 2004-FFH1 2004-FFH1 M-4 32027NGT2 CC (sf) CC (sf)

First Franklin Mortgage Loan Trust 2005-FF10 2005-FF10 Al 32027NWK3 CCC (sf) B (sf) Watch
Neg

First Franklin Mortgage Loan Trust 2005-FF10 2005-FF10 A4 32027NWN?7 CCC (sf) B (sf) Watch
Neg

First Franklin Mortgage Loan Trust 2005-FF10 2005-FF10 A5 32027NWP2 CCC (sf) B (sf) Watch
Neg

First Franklin Mortgage Loan Trust 2005-FF10 2005-FF10 A6-M 32027NWQO0 CC (sf) CC (sf)

First Franklin Mortgage Loan Trust 2006-FF10 2006-FF10 Al 32028HAA1 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF10 2006-FF10 A4 32028HADS B+ (sf) BB (sf) Watch
Neg

First Franklin Mortgage Loan Trust 2006-FF10 2006-FF10 A5 32028HAE3 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF10 2006-FF10 A7 32028HAGS B+ (sf) BB (sf) Watch
Neg

First Franklin Mortgage Loan Trust 2006-FF14 2006-FF14 Al 32027LAA3 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF14 2006-FF14 A2 32027LAB1 A (sf) A (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2006-FF14 2006-FF14 A4 32027LAD7 A (sf) A (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2006-FF14 2006-FF14 A5 32027LAE5 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF14 2006-FF14 A6 32027LAF2 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 Al 32028GAA3 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 A2 32028GAB1 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 A4 32028GAD7 BB (sf) BB (sf) Watch
Pos

First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 A5 32028GAE5 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF15 2006-FF15 A6 32028GAF2 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF17 2006-FF17 Al 32028KAA4 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF17 2006-FF17 A2 32028KAB2 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF17 2006-FF17 A4 32028KAD8 B+ (sf) B+ (sf) Watch
Pos

First Franklin Mortgage Loan Trust 2006-FF17 2006-FF17 A5 32028KAE6 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF17 2006-FF17 A6 32028KAF3 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 [-A 32027EAB7 CCC (sf) B-(sf) Watch
Dev

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 II-A-3 32027EAE1 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 II-A-4 32027EAF8 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 II-A-5 32027EAG6 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 M-1 32027EAH4 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF5 2006-FF5 M-2 32027EAJO D (sf) CC (sf)

First Franklin Mortgage Loan Trust 2006-FF8 2006-FF8 II-A-3 320278AC8 B- (sf) B- (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2006-FF8 2006-FF8 [I-A-4 320278AD6 B- (sf) B- (sf) Watch
Dev

First Franklin Mortgage Loan Trust 2006-FF8 2006-FF8 M-1 320278AE4 CCC (sf) CCC (sf)

First Franklin Mortgage Loan Trust 2006-FF8 2006-FF8 M-2 320278AF1 CC (sf) CC (sf)

First Franklin Mortgage Loan Trust 2006-FF8 2006-FF8 [-A-1 320278AR5 B- (sf) B- (sf) Watch
Pos

First NLC Trust 2005-4 2005-4 A-3 32113JCFO B+ (sf) B+ (sf) Watch
Dev

First NLC Trust 2005-4 2005-4 A-4 32113JCG8 B- (sf) B (sf) Watch
Dev

First NLC Trust 2005-4 2005-4 M-1 32113JCH6 CCC (sf) CCC (sf)

First NLC Trust 2005-4 2005-4 M-2 32113JCJ2 CC (sf) CC (sf)

Fremont Home Loan Trust 2004-A 2004-A M-1 35729PCK4 CCC (sf) B (sf) Watch
Dev

Fremont Home Loan Trust 2004-A 2004-A M-2 35729PCL2 CC (sf) CC (sf)

Fremont Home Loan Trust 2004-A 2004-A M-3 35729PCMO CC (sf) CC (sf)

Fremont Home Loan Trust 2004-C 2004-C M-1 35729PET3 CCC (sf) B (sf) Watch
Neg

Fremont Home Loan Trust 2004-C 2004-C M-2 35729PEUO CCC (sf) CCC (sf)

Fremont Home Loan Trust 2004-C 2004-C M-3 35729PEV8 CC (sf) CC (sf)

Fremont Home Loan Trust 2004-C 2004-C M-4 35729PEW6 CC (sf) CC (sf)

Fremont Home Loan Trust 2004-C 2004-C M-5 35729PEX4 CC (sf) CC (sf)

GE-WMC Asset Backed Pass Through Certificates, Series  2005-2 A-1 367910AR7 B (sf) BB (sf) Watch

2005-2 Neg

GE-WMC Asset Backed Pass Through Certificates, Series  2005-2 A-2¢ 367910AU0 CCC (sf) B+ (sf) Watch

2005-2 Neg

GE-WMC Asset Backed Pass Through Certificates, Series  2005-2 A-2d 367910AV8 CCC (sf) B+ (sf) Watch

2005-2 Neg

GE-WMC Asset Backed Pass Through Certificates, Series  2005-2 M-1 367910AW6 CC (sf) CC (sf)

2005-2

GSAMP Trust 2002-NC1 2002-NC1 M-1 36228FEW2 B- (sf) B- (sf) Watch
Neg

GSAMP Trust 2005-HE2 2005-HE2 M-1 36242DA52 A (sf) A (sf) Watch
Dev

GSAMP Trust 2005-HE2 2005-HE2 M-2 36242DA60 CC (sf) CC (sf)

GSAMP Trust 2005-HE2 2005-HE2 M-3 36242DA78 D (sf) CC (sf)

GSAMP Trust 2005-HE3 2005-HE3 M-2 362341BR9 A+ (sf) A+(sf)  Watch
Neg

GSAMP Trust 2005-HE3 2005-HE3 M-3 362341BS7 BBB (sf) BBB (sf) Watch
Neg

GSAMP Trust 2005-HE3 2005-HE3 M-4 362341BT5 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2005-HE3 2005-HE3 B-1 362341BU2 CCC (sf) CCC (sf)

GSAMP Trust 2005-HE3 2005-HE3 B-2 362341BV0 CC (sf) CC (sf)
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Rating Actions (cont.)

GSAMP Trust 2005-WMC3 2005-WMC3 A-1A 362341K99 BB (sf) BB (sf) Watch
Neg

GSAMP Trust 2005-WMC3 2005-WMC3 A-1B 362341L23 BB (sf) BB (sf) Watch
Neg

GSAMP Trust 2005-WMC3 2005-WMC3 A-2B 362341L49 BB (sf) BB (sf) Watch
Neg

GSAMP Trust 2005-WMC3 2005-WMC3 A-2C 362341L56 BB (sf) BB (sf) Watch
Neg

GSAMP Trust 2006-HE3 2006-HE3 A-1 36244KAA3 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE3 2006-HE3 A-2C 36244KAD7 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE3 2006-HE3 A-2D 36244KAE5 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE3 2006-HE3 M-1 36244KAF2 CC (sf) CC (sf)

GSAMP Trust 2006-HE4 2006-HE4 A-1 362439AA9 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE4 2006-HE4 A-2C 362439AD3 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE4 2006-HE4 A-2D 362439AE1 B- (sf) B- (sf) Watch
Dev

GSAMP Trust 2006-HE4 2006-HE4 M-1 362439AF8 CC (sf) CC (sf)

GSAMP Trust 2006-HE5 2006-HE5 A-1 362437AA3 CCC (sf) CCC (sf)

GSAMP Trust 2006-HE5 2006-HES A-2B 362437AC9 BB (sf) BB (sf) Watch
Dev

GSAMP Trust 2006-HE5 2006-HE5 A-2C 362437AD7 CCC (sf) CCC (sf)

GSAMP Trust 2006-HE5 2006-HE5 A-2D 362437AE5 CCC (sf) CCC (sf)

GSAMP Trust 2006-HE5 2006-HES5 M-1 362437AF2 CC (sf) CC (sf)

GSAMP Trust 2006-NC1 2006-NC1 A-2 362334EB6 A (sf) A (sf) Watch
Neg

GSAMP Trust 2006-NC1 2006-NC1 A-3 362334EC4 A (sf) A (sf) Watch
Neg

GSAMP Trust 2006-NC1 2006-NC1 M-1 362334ED2 CCC (sf) CCC (sf)

GSAMP Trust 2006-NC1 2006-NC1 M-2 362334EE0 CC (sf) CC (sf)

GSAMP Trust 2007-FM2 2007-FM2 A-1 3622MHAA4 CCC (sf) CCC (sf)

GSAMP Trust 2007-FM2 2007-FM2 A-2A 3622MHAB2 B (sf) B (sf) Watch
Dev

GSAMP Trust 2007-FM2 2007-FM2 A-2B 3622MHACO CCC (sf) CCC (sf)

GSAMP Trust 2007-FM2 2007-FM2 A-2C 3622MHADS8 CCC (sf) CCC (sf)

GSAMP Trust 2007-FM2 2007-FM2 A-2D 3622MHAE6 CCC (sf) CCC (sf)

GSAMP Trust 2007-HE2 2007-HE2 A-1 362440AA7 CCC (sf) CCC (sf)

GSAMP Trust 2007-HE2 2007-HE2 A-2A 362440AB5 BB (sf) BB (sf) Watch
Pos

GSAMP Trust 2007-HE2 2007-HE2 A-2B 362440AC3 CCC (sf) CCC (sf)

GSAMP Trust 2007-HE2 2007-HE2 A-2C 362440AD1 CCC (sf) CCC (sf)

GSAMP Trust 2007-HE2 2007-HE2 A-2D 362440AE9 CCC (sf) CCC (sf)

GSAMP Trust 2007-HE2 2007-HE2 M-1 362440AF6 CC (sf) CC (sf)
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GSMPS Mortgage Loan Trust 2004-4 2004-4 1AF 36242DJQ7 CCC (sf) BBB+ Watch
(sf) Dev
GSMPS Mortgage Loan Trust 2004-4 2004-4 1A2 36242DJS3 CCC (sf) A-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2004-4 2004-4 1A3 36242DJT1 CCC (sf) A-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2004-4 2004-4 1A4 36242DJU8 CCC (sf) A-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2004-4 2004-4 2A1 36242DJW4 CCC (sf) A-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 1AF 36242DXG3 CCC (sf) B-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 1A2 36242DXJ7 CCC (sf) B-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 1A3 36242DXK4 CCC (sf) B-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 1A4 36242DXL2 CCC (sf) B-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 2A1 36242DXN8 CCC (sf) B-(sf) Watch
Dev
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 B1 36242DXP3 CC (sf) CC (sf)
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 B2 36242DXQ1 CC (sf) CC (sf)
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 B3 36242DXR9 CC (sf) CC (sf)
GSMPS Mortgage Loan Trust 2005-RP1 2005-RP1 B4 36242DXS7 CC (sf) CC (sf)
Home Equity Asset Trust 2003-1 2003-1 M-1 22541NZD4 BB+ (sf) A(sf) Watch
Neg
Home Equity Asset Trust 2003-1 2003-1 M-2 22541NZE2 CCC (sf) B (sf) Watch
Neg
Home Equity Asset Trust 2003-1 2003-1 M-3 22541NZF9 CCC (sf) B-(sf) Watch
Dev
Home Equity Asset Trust 2003-1 2003-1 B-1 22541NZG7 CC (sf) CC (sf)
Home Equity Asset Trust 2003-2 2003-2 M-1 22541NP52 BB (sf) BB (sf) Watch
Dev
Home Equity Asset Trust 2003-2 2003-2 M-2 22541NP60 CC (sf) CC (sf)
Home Equity Asset Trust 2003-2 2003-2 M-3 22541NQ28 CC (sf) CC (sf)
Home Equity Asset Trust 2004-7 2004-7 A-1 437084FK7 AAA (sf) AAA (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 A-2 437084FL5 AAA (sf) AAA (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 A-3 437084FM3 AAA (sf) AAA (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 M-1 437084FS0 BBB+ AA+ (sf) Watch
(sf) Neg
Home Equity Asset Trust 2004-7 2004-7 M-2 437084FT8 BB+ (sf) AA+ (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 M-3 437084FU5 B- (sf) BBB (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 M-4 437084FV3 B- (sf) BB (sf) Watch
Neg
Home Equity Asset Trust 2004-7 2004-7 M-5 437084FW1 CCC (sf) B (sf) Watch
Neg
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Home Equity Asset Trust 2004-7 2004-7 M-6 437084FX9 CCC (sf) CCC (sf)

Home Equity Asset Trust 2004-7 2004-7 B-1 437084FY7 CC (sf) CC (sf)

Home Equity Asset Trust 2004-7 2004-7 B-2 437084FZ4 CC (sf) CC (sf)

Home Equity Asset Trust 2004-7 2004-7 A-5 437084GJ9 AAA (sf) AAA (sf) Watch
Neg

Home Equity Asset Trust 2006-6 2006-6 1-A-1 437097AA6 CCC (sf) CCC (sf)

Home Equity Asset Trust 2006-6 2006-6 2-A-2 437097AC2 BB+ (sf) BB+ (sf) Watch
Dev

Home Equity Asset Trust 2006-6 2006-6 2-A-3 437097AD0 CCC (sf) CCC (sf)

Home Equity Asset Trust 2006-6 2006-6 2-A-4 437097AES8 CCC (sf) CCC (sf)

Home Equity Asset Trust 2006-7 2006-7 1-A-1 43709NAA1 CCC (sf) CCC (sf)

Home Equity Asset Trust 2006-7 2006-7 2-A-2 43709NAC7 B- (sf) B+ (sf) Watch
Neg

Home Equity Asset Trust 2006-7 2006-7 2-A-3 43709NAD5 CCC (sf) CCC (sf)

Home Equity Asset Trust 2006-7 2006-7 2-A-4 43709NAE3 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-1 2007-1 1-A-1 43710LAA2 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-1 2007-1 2-A-1 43710LABO BBB+ BBB+ Watch

(sf) (sf) Dev

Home Equity Asset Trust 2007-1 2007-1 2-A-2 43710LAC8 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-1 2007-1 2-A-3 43710LAD6 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-1 2007-1 2-A-4 43710LAE4 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-2 2007-2 1-A-1 43710KAA4 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-2 2007-2 2-A-1 43710KAB2 BBB (sf) BBB (sf) Watch
Pos

Home Equity Asset Trust 2007-2 2007-2 2-A-2 43710KACO CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-2 2007-2 2-A-3 43710KAD8 CCC (sf) CCC (sf)

Home Equity Asset Trust 2007-2 2007-2 2-A-4 43710KAE6 CCC (sf) CCC (sf)

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D A-I-1 456606JH6 B+ (sf) B+ (sf) Watch

INABS 2005-D Pos

Home Equity Mortgage Loan Asset-Backed Trust, Series ~ 2005-D A-1-2 456606JJ2 B- (sf) B (sf) Watch

INABS 2005-D Dev

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D A-11-3 456606JM5 B- (sf) B (sf) Watch

INABS 2005-D Dev

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D A-11-4 456606JN3 B- (sf) B (sf) Watch

INABS 2005-D Dev

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D M-1 456606JP8 CCC (sf) CCC (sf)

INABS 2005-D

Home Equity Mortgage Loan Asset-Backed Trust, Series  2005-D M-2 456606JQ6 CC (sf) CC (sf)

INABS 2005-D

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 [-A 40430KAB7 BB+ (sf) A(sf) Watch
Neg

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 II-A-3 40430KAE1 BB+ (sf) A-(sf) Watch
Neg

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 [I-A-4 40430KAF8 BB+ (sf) A-(sf) Watch
Neg

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 II-A-5 40430KAG6 BB+ (sf) A-(sf) Watch
Neg

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 M-1 40430KAH4 CCC (sf) CCC (sf)
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HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 M-2 40430KAJO CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2006-OPT4 2006-OPT4 M-3 40430KAK?7 CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 [-A-1 40430FAAQ CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 II-A-1 40430FAB8 BB (sf) BB (sf) Watch
Dev

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 II-A-2 40430FAC6 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 II-A-3 40430FAD4 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 [I-A-4 40430FAE2 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 M-1 40430FAF9 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 M-2 40430FAG7 CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2007-HE1 2007-HE1 M-3 40430FAHS5 CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 [-A 40431JAA1 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 II-A-1 40431JAB9 A+ (sf) BB+ (sf) Watch
Dev

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 II-A-2 40431JAC7 CCC (sf) CCC(sf)

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 [I-A-3 40431JAD5 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 11-A-4 40431JAE3 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-OPT1 2007-OPT1 M-1 40431JAFO0 CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 [-A 40431RAA3 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 II-A-2 40431RAC9 A+ (sf) B- (sf) Watch
Pos

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 II-A-3 40431RAD7 CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 II-A-4 40431RAES CCC (sf) CCC (sf)

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 M-1 40431RAF2 CC (sf) CC (sf)

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 M-2 40431RAGO CC (sf) CC (sf)

Impac CMB Trust Series 2007-A 2007-A A 452550AA4 AA- (sf) AAA (sf) Watch
Neg

Impac CMB Trust Series 2007-A 2007-A M-1 452550AB2 AA-(sf) AA-(sf)

Impac CMB Trust Series 2007-A 2007-A M-2 452550AC0 CC (sf) CC (sf)

Impac CMB Trust Series 2007-A 2007-A M-3 452550AD8 CC (sf) CC (sf)

Impac CMB Trust Series 2007-A 2007-A M-4 452550AE6 CC (sf) CC (sf)

IXIS Real Estate Capital Trust 2005-HE3 2005-HE3 M-1 45071KBX1 AA+ (sf) A (sf) Watch
Dev

IXIS Real Estate Capital Trust 2005-HE3 2005-HE3 M-2 45071KBY9 B (sf) B (sf) Watch
Dev

IXIS Real Estate Capital Trust 2005-HE3 2005-HE3 M-3 45071KBZ6 CCC (sf) CCC (sf)

IXIS Real Estate Capital Trust 2005-HE3 2005-HE3 M-4 45071KCA0 CC (sf) CC (sf)

IXIS Real Estate Capital Trust 2005-HE4 2005-HE4 A-3 45071KCM4 BB (sf) BB (sf) Watch
Dev

IXIS Real Estate Capital Trust 2005-HE4 2005-HE4 M-1 45071KCN2 CCC (sf) CCC (sf)

IXIS Real Estate Capital Trust 2005-HE4 2005-HE4 M-2 45071KCP7 CC (sf) CC (sf)

JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 A-1 46626LGX2 BB (sf) BB (sf) Watch
Pos

JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 A-3 46626LGZ7 B (sf) B (sf) Watch
Pos
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JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 A-4 46626LHA1 B (sf) B (sf) Watch
Pos
JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 M-1 46626LHB9 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 M-2 46626LHC7 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Corp 2006-FRE2 2006-FRE2 M-3 46626LHD5 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 A-3 46626LFL9 BB (sf) BB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 A-4 46626LFM7 BB- (sf) BB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 M-1 46626LFN5 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 M-2 46626LFPO CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 M-3 46626LFQ8 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 M-4 46626LFR6 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 A-1 46626LFX3 BB (sf) BB (sf) Watch
Pos
JPMorgan Mortgage Acquisition Corp. 2006-WMC1 2006-WMC1 A-4 46626LHTO CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-WMC1 2006-WMC1 A-5 46626LHU7 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Corp. 2006-WMC1 2006-WMC1 A-1 46626LJK7 BB (sf) BB (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 A-1 46628RAA3 BB (sf) BB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 A-4 46628RAD7 BB (sf) BB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 A-5 46628RAES BB (sf) BB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 M-1 46628RAF2 CCC (sf) B-(sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 M-2 46628RAGO CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 M-3 46628RAH8 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-ACC1 2006-ACC1 M-4 46628RAJ4 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 A-1 46629TAA8 BBB- (sf) A-(sf) Watch
Neg
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 A-3 46629TAC4 A (sf) A (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 A-4 46629TAD2 BBB (sf) BBB+ Watch
(sf) Dev
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 A-5 46629TAEQ BBB (sf) BBB+ Watch
(sf) Dev
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-1 46629TAF7 B- (sf) B- (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-2 46629TAGS CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-3 46629TAH3 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-4 46629TAJ9 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-5 46629TAK6 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-6 46629TAL4 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-7 46629TAM2 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-8 46629TANO CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CH1 2006-CH1 M-9 46629TAP5 CC (sf) CC (sf)
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JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 A-1A 46628MAA4 BBB (sf) BBB (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 A-1B 46628MAB2 B+ (sf) B+ (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 A-4 46628MAE6 B- (sf) B- (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 A-5 46628MAF3 B- (sf) B- (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-1 46628MAG1 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-2 46628MAH9 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-3 46628MAJ5 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-4 46628MAK2 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-5 46628MALO CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AF-2 46629BAB5 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AF-3 46629BAC3 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AF-4 46629BAD1 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AF-5 46629BAE9 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AF-6 46629BAF6 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AV-1 46629BAN9 B- (sf) B (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AV-4 46629BAR0 CCC (sf) B-(sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 AV-5 46629BAS8 CCC (sf) B-(sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 MV-1 46629BAT6 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 MV-2 46629BAU3 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 MV-3 46629BAV1 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-CW2 2006-CW2 MV-4 46629BAW9 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-NC1 2006-NC1 A-1 46626LJL5 B (sf) B (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-NC1 2006-NC1 A-4 46626LJP6 B- (sf) B- (sf) Watch
Dev
JPMorgan Mortgage Acquisition Trust 2006-NC1 2006-NC1 A-5 46626LJQ4 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2006-NC1 2006-NC1 M-1 46626LJR2 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2006-NC1 2006-NC1 M-2 46626LJS0 CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AF-2 46630MAC6 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AF-3 46630MAD4 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AF-4 46630MAE2 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AF-5 46630MAF9 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AF-6 46630MAG7 CCC (sf) CCC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MF-1 46630MAHS CC (sf) CC (sf)
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AV-1 46630MAS1 B (sf) B (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AV-2 46630MAT9 BBB- (sf) BBB- (sf) Watch
Pos
JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AV-3 46630MAU6 B- (sf) B- (sf) Watch
Dev
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JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AV-4 46630MAV4 B- (sf) B- (sf) Watch
Dev

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 AV-5 46630MAW2 B- (sf) B- (sf) Watch
Dev

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-1 46630MAX0 CCC (sf) CCC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-2 46630MAY8 CCC (sf) CCC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-3 46630MAZ5 CCC (sf) CCC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-4 46630MBA9 CCC (sf) CCC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-5 46630MBB7 CCC (sf) CCC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-6 46630MBC5 CC (sf) CC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-7 46630MBD3 CC (sf) CC (sf)

JPMorgan Mortgage Acquisition Trust 2007-CH2 2007-CH2 MV-8 46630MBE1 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-2 2003-2 M-1 542514DU5 B- (sf) B (sf) Watch
Dev

Long Beach Mortgage Loan Trust 2003-2 2003-2 M-2 542514DV3 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-2 2003-2 M-3 542514DW1 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-2 2003-2 M-4 542514DX9 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-2 2003-2 M-5 542514DY7 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-3 2003-3 M-1 542514EA8 B (sf) B (sf) Watch
Dev

Long Beach Mortgage Loan Trust 2003-3 2003-3 M-2 542514EB6 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2003-3 2003-3 M-3 542514EC4 CC (sf) CC (sf)

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 I-Al 542514QP2 B- (sf) BB (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 [-A2 542514QQ0 B+ (sf) BB (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 I-A3 542514QR8 B- (sf) BB (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 II-A3 542514QU1 B- (sf) BB (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 II-A4 542514QV9 B- (sf) BB (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL1 2006-WL1 M-1 542514QW7 CCC (sf) CCC (sf)

Long Beach Mortgage Loan Trust 2006-WL2 2006-WL2 I-Al 542514RZ9 CCC (sf) CCC (sf)

Long Beach Mortgage Loan Trust 2006-WL2 2006-WL2 11-A3 542514SC9 CCC (sf) B (sf) Watch
Neg

Long Beach Mortgage Loan Trust 2006-WL2 2006-WL2 11-A4 542514SD7 CCC (sf) CCC (sf)

MASTR Asset Backed Securities Trust 2003-OPT2 2003-OPT2 M-2 57643LBGO A (sf) A (sf) Watch
Pos

MASTR Asset Backed Securities Trust 2003-OPT2 2003-OPT2 M-3 57643LBH8 BBB+ BBB+ Watch

(sf) (sf) Neg

MASTR Asset Backed Securities Trust 2003-OPT2 2003-OPT2 M-4 57643LBJ4 CCC (sf) B-(sf) Watch
Neg

MASTR Asset Backed Securities Trust 2006-NC1 2006-NC1 A-3 57643LNE2 B- (sf) B- (sf) Watch
Pos

MASTR Asset Backed Securities Trust 2006-NC1 2006-NC1 A-4 57643LNF9 B- (sf) B- (sf) Watch
Dev

MASTR Asset Backed Securities Trust 2006-NC1 2006-NC1 M-1 57643LNG7 CCC (sf) CCC (sf)
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MASTR Asset Backed Securities Trust 2006-NC1 2006-NC1 M-2 57643LNH5 CC (sf) CC (sf)

MASTR Asset Backed Securities Trust 2006-NC1 2006-NC1 M-3 57643LNJ1 CC (sf) CC (sf)

MASTR Asset Backed Securities Trust 2007-HE1 2007-HE1 A-1 576457AA3 BB- (sf) BB-(sf) Watch
Pos

MASTR Asset Backed Securities Trust 2007-HE1 2007-HE1 A-2 576457AB1 CCC (sf) CCC (sf)

MASTR Asset Backed Securities Trust 2007-HE1 2007-HE1 A-3 576457AC9 CCC (sf) CCC (sf)

MASTR Asset Backed Securities Trust 2007-HE1 2007-HE1 A-4 576457AD7 CCC (sf) CCC (sf)

MASTR Asset Backed Securities Trust 2007-HE1 2007-HE1 M-1 576457AE5 CC (sf) CC (sf)

MASTR Specialized Loan Trust 2006-01 2006-01 A-1 576436CV9 A (sf) A (sf) Watch
Pos

MASTR Specialized Loan Trust 2006-01 2006-01 M-1 576436CW7 CCC (sf) CCC (sf)

Merrill Lynch First Franklin Mortgage Loan Trust, Series  2007-3 A-1A 59024VAA7 B- (sf) B- (sf) Watch

2007-3 Dev

Merrill Lynch First Franklin Mortgage Loan Trust, Series  2007-3 A-1B 59024VAB5 CCC (sf) CCC (sf)

2007-3

Merrill Lynch First Franklin Mortgage Loan Trust, Series  2007-3 A-1C 59024VAC3 CCC (sf) CCC (sf)

2007-3

Merrill Lynch First Franklin Mortgage Loan Trust, Series  2007-3 A-1D 59024VAD1 CCC (sf) CCC (sf)

2007-3

Merrill Lynch First Franklin Mortgage Loan Trust, Series ~ 2007-3 A-2B 59024VAF6 CCC (sf) CCC (sf)

2007-3

Merrill Lynch First Franklin Mortgage Loan Trust, Series ~ 2007-3 A-2C 59024VAG4 CCC (sf) CCC (sf)

2007-3

Merrill Lynch First Franklin Mortgage Loan Trust, Series  2007-3 A-2D 59024VAH2 CCC (sf) CCC (sf)

2007-3

Merrill Lynch Mortgage Investors Trust Series 2004-SL1 ~ 2004-SL1 B-2 59020UEP6 BBB- (sf) BBB- (sf) Watch
Pos

Merrill Lynch Mortgage Investors Trust, Series 2006-SD1  2006-SD1 A 59023JAA5 B- (sf) B- (sf) Watch
Dev

Merrill Lynch Mortgage Investors Trust, Series 2006-SD1  2006-SD1 M-1 59023JAB3 CC (sf) CC (sf)

Merrill Lynch Mortgage Investors Trust, Series 2006-WMC1 A-2C 59020U3X1 B- (sf) B- (sf) Watch

2006-WMC1 Dev

Merrill Lynch Mortgage Investors Trust, Series 2006-WMC1 A-2D 59020U3Y9 CCC (sf) CCC (sf)

2006-WMC1

Merrill Lynch Mortgage Investors Trust, Series 2006-WMC1 M-1 59020U3Z6 CC (sf) CC (sf)

2006-WMC1

Merrill Lynch Mortgage Investors Trust, Series 2006-WMC1 A-1A 59020U4L6 CCC (sf) CCC (sf)

2006-WMC1

Merrill Lynch Mortgage Investors Trust, Series 2006-WMC1 A-1B 59020U4M4 CCC (sf) CCC (sf)

2006-WMC1

MESA Trust 2001-5 2001-5 A 68400XAA8 A (sf) A (sf) Watch
Dev

MESA Trust 2001-5 2001-5 M-1 68400XAC4 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2002-NC6 2002-NC6 M-1 61746RAG6 BBB (sf) BBB (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2002-NC6 2002-NC6 M-2 61746RAH4 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 M-1 61746RDX6 BB+ (sf) BB+ (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 M-2 61746RDY4 CCC (sf) CCC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 M-3 61746RDZ1 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 B-1 61746REA5 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 B-2 61746REB3 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC10 2003-NC10 B-3 61746REC1 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 M-1 61746RDMO BB+ (sf) BB+ (sf) Watch
Neg

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 M-2 61746RDN8 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 M-3 61746RDP3 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 B-1 61746RDQ1 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 B-2 61746RDR9 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2003-NC8 2003-NC8 B-3 61746RDS7 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-HE2 2004-HE2 M-1 61744CCV6 B- (sf) B- (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2004-HE2 2004-HE2 M-2 61744CCW4 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-HE2 2004-HE2 M-3 61744CCX2 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-HE2 2004-HE2 B-1 61744CCY0 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC2 2004-NC2 M-1 61744CBJ4 A (sf) A (sf) Watch
Neg

Morgan Stanley ABS Capital I Inc. Trust 2004-NC2 2004-NC2 M-2 61744CBK1 CCC (sf) CCC(sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC2 2004-NC2 M-3 61744CBL9 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC2 2004-NC2 B-1 61744CBM7 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC2 2004-NC2 B-2 61744CBNS CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC3 2004-NC3 M-1 61744CBW5 BBB (sf) BBB (sf) Watch
Neg

Morgan Stanley ABS Capital I Inc. Trust 2004-NC3 2004-NC3 M-2 61744CBX3 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC3 2004-NC3 M-3 61744CBY1 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC3 2004-NC3 B-1 61744CBZ8 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC3 2004-NC3 B-2 61744CCA2 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 M-1 61746RFV8 A- (sf) A- (sf) Watch
Neg

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 M-2 61746RFW6 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 M-3 61746RFX4 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 B-1 61746RFY2 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 B-2 61746RFZ9 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2004-NC5 2004-NC5 B-3 61746RGA3 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 A-1 61744CWG7 A- (sf) A- (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 A-2c 61744CWK8 BB+ (sf) BB+ (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 M-1 61744CWL6 B (sf) B (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 M-2 61744CWM4 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 M-3 61744CWN2 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2005-HE7 2005-HE7 M-4 61744CWP7 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 A-1 61750MAA3 CCC (sf) CCC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 A-2fpt 61750MAB1 B- (sf) B- (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 A-2b 61750MAD7 B- (sf) B- (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 A-2c 61750MAES5 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 A-2d 61750MAF2 CCC (sf) CCC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2006-HE7 2006-HE7 M-1 61750MAGO CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2006-NC3 2006-NC3 A-1 61744CYZ3 B+ (sf) B+ (sf) Watch
Neg

Morgan Stanley ABS Capital I Inc. Trust 2006-NC3 2006-NC3 A-2c 61744CZC3 B- (sf) B- (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2006-NC3 2006-NC3 A-2d 61744CZD1 B- (sf) B- (sf) Watch
Dev

Morgan Stanley ABS Capital I Inc. Trust 2006-NC3 2006-NC3 M-1 61744CZE9 CC (sf) CC (sf)

Morgan Stanley ABS Capital I Inc. Trust 2006-WMC1 2006-WMC1 A-1 61744CXJO BB (sf) BB (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2006-WMC1 2006-WMC1 A-2b 61744CXL5 BBB- (sf) BBB-(sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2006-WMC1 2006-WMC1 A-2c 61744CXM3 B (sf) B (sf) Watch
Pos

Morgan Stanley ABS Capital I Inc. Trust 2006-WMC1 2006-WMC1 M-1 61744CXN1 CCC (sf) CCC (sf)

Morgan Stanley Capital I Inc. Trust 2006-HE1 2006-HE1 A-3 617451DQ9 B- (sf) B- (sf) Watch
Pos

Morgan Stanley Capital I Inc. Trust 2006-HE1 2006-HE1 A-4 617451DR7 B- (sf) B- (sf) Watch
Dev

Morgan Stanley Capital I Inc. Trust 2006-HE1 2006-HE1 M-1 617451DS5 CC (sf) CC (sf)

Morgan Stanley Capital I Inc. Trust 2006-HE1 2006-HE1 M-2 617451DT3 CC (sf) CC (sf)

Morgan Stanley Capital I Inc. Trust 2006-NC2 2006-NC2 A-1 617451EB1 B- (sf) B- (sf) Watch
Dev

Morgan Stanley Capital I Inc. Trust 2006-NC2 2006-NC2 A-2c 617451EE5 B- (sf) B- (sf) Watch
Pos

Morgan Stanley Capital I Inc. Trust 2006-NC2 2006-NC2 A-2d 617451EF2 B- (sf) B- (sf) Watch
Dev

Morgan Stanley Capital I Inc. Trust 2006-NC2 2006-NC2 M-1 617451EGO CC (sf) CC (sf)

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-AM1 M-1 61746WML1 BBB- (sf) BBB- (sf) Watch

2002-AM1 Dev

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-AM1 M-2 61746WMM9  CC (sf) CC (sf)

2002-AM1

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-AM2 M-1 61746WNS5 BBB+ BBB+ Watch

2002-AM2 (sf) (sf) Dev

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-AM2 M-2 61746WNT3 CCC (sf) CCC (sf)

2002-AM2

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-NC4 M-1 61746WVS6 B (sf) B (sf) Watch

2002-NC4 Pos

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-NC4 M-2 61746WVT4 CC (sf) CC (sf)

2002-NC4

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-NC5 M-1 61746WWA4 BB+ (sf) BB+ (sf) Watch

2002-NC5 Dev

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-NC5 M-2 61746WWB2 CC (sf) CC (sf)

2002-NC5
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-NC5 M-3 61746WWCO CC (sf) CC (sf)

2002-NC5

Morgan Stanley Dean Witter Capital I Inc. Trust 2002-OP1 M-1 61746WSY7 B (sf) B (sf) Watch

2002-OP1 Pos

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC1 M-1 61746WYU8 B (sf) B (sf) Watch

2003-NC1 Pos

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC1 M-2 61746WYV6 CC (sf) CC (sf)

2003-NC1

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC2 M-1 61746WAT75 BBB- (sf) BBB- (sf) Watch

2003-NC2 Dev

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC2 M-2 61746WA83 CCC (sf) CCC (sf)

2003-NC2

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC2 M-3 61746WA91 CC (sf) CC (sf)

2003-NC2

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC2 B-1 61746WB25 CC (sf) CC (sf)

2003-NC2

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC3 M-1 61745MPM9 A (sf) A (sf) Watch

2003-NC3 Neg

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC3 M-2 61745MPN7 CCC (sf) CCC (sf)

2003-NC3

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC3 M-3 61745MPP2 CC (sf) CC (sf)

2003-NC3

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC3 B-1 61745MPQO CC (sf) CC (sf)

2003-NC3

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC3 B-2 61745MPR8 CC (sf) CC (sf)

2003-NC3

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC4 M-1 61746WF54 A (sf) A (sf) Watch

2003-NC4 Neg

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC4 M-2 61746WF62 CCC (sf) CCC (sf)

2003-NC4

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC4 M-3 61746WF70 CCC (sf) CCC (sf)

2003-NC4

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC4 B-2 61746WF96 CC (sf) CC (sf)

2003-NC4

Morgan Stanley Dean Witter Capital I Inc. Trust 2003-NC4 B-3 61746WG20 CC (sf) CC (sf)

2003-NC4

Morgan Stanley Home Equity Loan Trust 2006-2 2006-2 A-3 61744CYNO BB (sf) BB (sf) Watch
Pos

Morgan Stanley Home Equity Loan Trust 2006-2 2006-2 A-4 61744CYP5 BB (sf) BB (sf) Watch
Dev

Morgan Stanley Home Equity Loan Trust 2006-2 2006-2 M-1 61744CYQ3 CC (sf) CC (sf)

Morgan Stanley Home Equity Loan Trust 2006-2 2006-2 M-2 61744CYR1 CC (sf) CC (sf)

Morgan Stanley Structured Trust I 2007-1 2007-1 A-1 61755FAA3 CCC (sf) B-(sf) Watch
Dev

Morgan Stanley Structured Trust I 2007-1 2007-1 A-2 61755FAB1 CCC (sf) CCC (sf)

Morgan Stanley Structured Trust I 2007-1 2007-1 A-3 61755FAC9 CCC (sf) CCC (sf)

Morgan Stanley Structured Trust I 2007-1 2007-1 A-4 61755FAD7 CCC (sf) CCC (sf)

Nationstar Home Equity Loan Trust 2007-A 2007-A AV-2 63860HABS AA+ (sf) BBB-(sf) Watch
Pos

Nationstar Home Equity Loan Trust 2007-A 2007-A AV-3 63860HAC3 B- (sf) B- (sf) Watch
Dev
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Nationstar Home Equity Loan Trust 2007-A 2007-A AV-4 63860HAD1 B- (sf) B- (sf) Watch
Dev

Nationstar Home Equity Loan Trust 2007-A 2007-A M-1 63860HAE9 CCC (sf) CCC (sf)

Nationstar Home Equity Loan Trust 2007-A 2007-A M-2 63860HAF6 CC (sf) CC (sf)

Nationstar Home Equity Loan Trust 2007-A 2007-A M-3 63860HAG4 CC (sf) CC (sf)

Nationstar Home Equity Loan Trust 2007-A 2007-A M-4 63860HAH2 CC (sf) CC (sf)

Nationstar Home Equity Loan Trust 2007-A 2007-A M-5 63860HAJ8 CC (sf) CC (sf)

New Century Home Equity Loan Trust 2006-1 2006-1 A-1 64352VQP9 CCC (sf) B+ (sf) Watch
Neg

New Century Home Equity Loan Trust 2006-1 2006-1 A-2b 64352VQR5 CCC (sf) B-(sf) Watch
Dev

New Century Home Equity Loan Trust 2006-1 2006-1 A-2c 64352VQS3 CCC (sf) B-(sf) Watch
Dev

New Century Home Equity Loan Trust 2006-1 2006-1 M-1 64352VQT1 CC (sf) CC (sf)

New Century Home Equity Loan Trust 2006-2 2006-2 A-2b 64360YAB1 CCC (sf) B-(sf) Watch
Dev

New Century Home Equity Loan Trust 2006-2 2006-2 A-2c 64360YAC9 CCC (sf) B-(sf) Watch
Dev

New Century Home Equity Loan Trust 2006-2 2006-2 M-1 64360YAD7 CC (sf) CC (sf)

New Century Home Equity Loan Trust 2006-2 2006-2 A-1 64360YAPO CCC (sf) B-(sf) Watch
Dev

New Century Home Equity Loan Trust, Series 2005-C 2005-C A-1 64352VNU1 BB (sf) BB (sf) Watch
Dev

New Century Home Equity Loan Trust, Series 2005-C 2005-C A-2c 64352VNX5 B (sf) B (sf) Watch
Pos

New Century Home Equity Loan Trust, Series 2005-C 2005-C A-2d 64352VNY3 B (sf) B (sf) Watch
Pos

New Century Home Equity Loan Trust, Series 2005-C 2005-C M-1 64352VNZ0 CCC (sf) CCC (sf)

New Century Home Equity Loan Trust, Series 2005-C 2005-C M-2 64352VPA3 CC (sf) CC (sf)

New Century Home Equity Loan Trust, Series 2005-C 2005-C M-3 64352VPB1 CC (sf) CC (sf)

New Century Home Equity Loan Trust, Series 2005-D 2005-D A-1 64352VPK1 B- (sf) B- (sf) Watch
Pos

New Century Home Equity Loan Trust, Series 2005-D 2005-D A-2c 64352VPN5 B- (sf) B- (sf) Watch
Pos

New Century Home Equity Loan Trust, Series 2005-D 2005-D A-2d 64352VPP0 B- (sf) B- (sf) Watch
Pos

New Century Home Equity Loan Trust, Series 2005-D 2005-D M-1 64352VPQ8 CCC (sf) CCC (sf)

New Century Home Equity Loan Trust, Series 2005-D 2005-D M-2 64352VPR6 CC (sf) CC (sf)

New Century Home Equity Loan Trust, Series 2005-D 2005-D M-3 64352VPS4 CC (sf) CC (sf)

New Century Home Equity Loan Trust, Series 2005-D 2005-D M-4 64352VPT2 D (sf) CC (sf)

Newcastle Mortgage Securities Trust 2006-1 2006-1 A-3 65106AAL7 A- (sf) A- (sf) Watch
Pos

Newcastle Mortgage Securities Trust 2006-1 2006-1 A-4 65106AAMbS A- (sf) A- (sf) Watch
Pos

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-1 65106AAN3 B- (sf) B- (sf) Watch
Pos

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-2 65106AAP8 CCC (sf) CCC (sf)

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-3 65106 AAQ6 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-4 65106AAR4 CC (sf) CC (sf)

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-5 65106AAS2 CC (sf) CC (sf)

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-6 65106AATO CC (sf) CC (sf)

Newcastle Mortgage Securities Trust 2006-1 2006-1 M-7 65106AAU7 CC (sf) CC (sf)

Nomura Home Equity Loan Inc., Home Equity Loan 2006-HE2 A-3 65536 MAC1 B- (sf) BBB+ Watch

Trust, Series 2006-HE2 (sf) Neg

Nomura Home Equity Loan Inc., Home Equity Loan 2006-HE2 A-4 65536MAD9 CCC (sfy BBB+ Watch

Trust, Series 2006-HE2 (sf) Neg

Nomura Home Equity Loan Inc., Home Equity Loan 2006-HE2 M-1 65536MAE7 CCC (sf) CCC (sf)

Trust, Series 2006-HE2

Nomura Home Equity Loan Inc., Home Equity Loan 2006-HE2 M-2 65536MAF4 CC (sf) CC (sf)

Trust, Series 2006-HE2

Option One Mortgage Loan Trust 2007-3 2007-3 [-A-1 68402BAA4 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-3 2007-3 [I-A-1 68402BAB2 B+ (sf) B+ (sf) Watch
Pos

Option One Mortgage Loan Trust 2007-3 2007-3 II-A-2 68402BACO CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-3 2007-3 II-A-3 68402BAD8 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-3 2007-3 11-A-4 68402BAE6 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-3 2007-3 M-1 68402BAF3 CC (sf) CC (sf)

Option One Mortgage Loan Trust 2007-6 2007-6 II-A-1 68403KAA3 A+ (sf) B+ (sf) Watch
Dev

Option One Mortgage Loan Trust 2007-6 2007-6 II-A-2 68403KAB1 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-6 2007-6 II-A-3 68403KAC9 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-6 2007-6 II-A-4 68403KAD7 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-6 2007-6 M-1 68403KAE5 CC (sf) CC (sf)

Option One Mortgage Loan Trust 2007-6 2007-6 [-A-1 68403KAQ8 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-CP1 2007-CP1 [-A-1 68402YAA4 CCC (sf) B-(sf) Watch
Dev

Option One Mortgage Loan Trust 2007-CP1 2007-CP1 II-A-2 68402YACO CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-CP1 2007-CP1 II-A-3 68402YAD8 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-CP1 2007-CP1 M-1 68402YAE6 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-CP1 2007-CP1 M-2 68402YAF3 CC (sf) CC (sf)

Option One Mortgage Loan Trust 2007-HL1 2007-HL1 [-A-1 68402SAA7 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-HL1 2007-HL1 II-A-1 68402SAB5 A+ (sf) BBB (sf) Watch
Dev

Option One Mortgage Loan Trust 2007-HL1 2007-HL1 II-A-2 68402SAC3 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-HL1 2007-HL1 II-A-3 68402SAD1 CCC (sf) CCC (sf)

Option One Mortgage Loan Trust 2007-HL1 2007-HL1 II-A-4 68402SAE9 CCC (sf) CCC (sf)

Option One Woodbridge Loan Trust 2003-2 2003-2 M 68401NAC5 B+ (sf) B+ (sf)

Ownit Mortgage Loan Trust, Series 2006-3 2006-3 A-1 69121PDU4 B- (sf) A+ (sf) Watch
Neg

Ownit Mortgage Loan Trust, Series 2006-3 2006-3 A-2C 69121PDX8 CCC (sf) B+ (sf) Watch
Neg

Ownit Mortgage Loan Trust, Series 2006-3 2006-3 A-2D 69121PDY6 CCC (sf) B+ (sf) Watch
Neg

Ownit Mortgage Loan Trust, Series 2006-3 2006-3 M-1 69121PDZ3 CC (sf) CC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

People's Choice Home Loan Securities Trust Series 2005-4 1A2 71085PDD2 CCC (sf) B (sf) Watch
2005-4 Dev
People's Choice Home Loan Securities Trust Series 2005-4 1A3 71085PDEOQ CCC (sf) B (sf) Watch
2005-4 Dev
People's Choice Home Loan Securities Trust Series 2005-4 2A1 71085PDF7 BBB+ BBB+ Watch
2005-4 (sf) (sf) Pos
People's Choice Home Loan Securities Trust Series 2005-4 M1 71085PDG5 CCC (sf) CCC (sf)
2005-4
People's Choice Home Loan Securities Trust Series 2005-4 M2 71085PDH3 D (sf) CCC (sf)
2005-4
People's Choice Home Loan Securities Trust Series 2005-4 M3 71085PDJ9 D (sf) CCC (sf)
2005-4
People's Choice Home Loan Securities Trust Series 2005-4 M4 71085PDK6 D (sf) CCC (sf)
2005-4
People's Choice Home Loan Securities Trust Series 2005-4 M5 71085PDL4 D (sf) CC (sf)
2005-4
Popular ABS Mortgage Pass-Through Trust 2006-D 2006-D A-2 73316QAB4 B- (sf) BBB+ Watch
(sf) Neg
Popular ABS Mortgage Pass-Through Trust 2006-D 2006-D A-3 73316QAC2 B- (sf) BBB+ Watch
(sf) Neg
Popular ABS Mortgage Pass-Through Trust 2006-D 2006-D M-1 73316QADO CC (sf) CC (sf)
Quest Trust 2003-X3 2003-X3 M-2 03072SKE4 BB+ (sf) BB+ (sf) Watch
Neg
Quest Trust 2003-X3 2003-X3 M-3 03072SKF1 B+ (sf) B+ (sf) Watch
Neg
Quest Trust 2004-X2 2004-X2 M-2 03072SSX4 BBB+ BBB+ Watch
(sf) (sf) Pos
Quest Trust 2004-X2 2004-X2 M-3 03072SSY2 CCC (sf) CCC (sf)
Quest Trust 2004-X2 2004-X2 M-4 03072SSZ9 CC (sf) CC (sf)
RAAC Series 2006-SP1 Trust 2006-SP1 A-2 76112B3D0 A- (sf) A- (sf) Watch
Pos
RAAC Series 2006-SP1 Trust 2006-SP1 A-3 76112B3E8 A- (sf) A- (sf) Watch
Pos
RAAC Series 2006-SP1 Trust 2006-SP1 M-1 76112B3F5 CCC (sf) CCC (sf)
RAAC Series 2007-SP1 Trust 2007-SP1 A-2 74978AAB6 B (sf) B (sf) Watch
Pos
RAAC Series 2007-SP1 Trust 2007-SP1 A-3 T4978AAC4 B (sf) B (sf) Watch
Pos
RAAC Series 2007-SP1 Trust 2007-SP1 M-1 74978AAD2 CC (sf) CC (sf)
RAAC Series 2007-SP1 Trust 2007-SP1 M-2 T4978AAEQ CC (sf) CC (sf)
RAAC Series 2007-SP1 Trust 2007-SP1 M-3 T4978AAF7 CC (sf) CC (sf)
RAAC Series 2007-SP3 Trust 2007-SP3 A-1 T4978FAA7 BB (sf) BB (sf) Watch
Pos
RAAC Series 2007-SP3 Trust 2007-SP3 M-1 74978FAB5 CC (sf) CC (sf)
RAAC Series 2007-SP3 Trust 2007-SP3 A-2 T74978FAH2 CCC (sf) CCC (sf)
RAMP Series 2002-RS4 Trust 2002-RS4 A-1-5 760985NK3 BB (sf) BB (sf) Watch
Dev
RAMP Series 2002-RS4 Trust 2002-RS4 A-1-6 760985NL1 BB (sf) BB (sf) Watch
Dev
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RAMP Series 2002-RS4 Trust 2002-RS4 A-I1 760985NN7 BB+ (sf) BB+ (sf) Watch
Dev

RAMP Series 2002-RS6 Trust 2002-RS6 A-I-5 760985PN5 B (sf) B (sf) Watch
Dev

RAMP Series 2002-RS6 Trust 2002-RS6 A-I-6 760985PP0 B (sf) B (sf) Watch
Dev

RAMP Series 2002-RS6 Trust 2002-RS6 A-1-7 760985PQ8 B (sf) B (sf) Watch
Dev

RAMP Series 2002-RS6 Trust 2002-RS6 A-II 760985PS4 A- (sf) A- (sf) Watch
Dev

RAMP Series 2003-RS4 Trust 2003-RS4 A-1-5 760985UR0 CCC (sf) CCC (sf)

RAMP Series 2003-RS4 Trust 2003-RS4 A-1-6 760985US8 CCC (sf) CCC (sf)

RAMP Series 2003-RS4 Trust 2003-RS4 A-II-A 760985UT6 B- (sf) B- (sf) Watch
Dev

RAMP Series 2003-RS4 Trust 2003-RS4 A-II-B 760985UU3 B- (sf) B- (sf) Watch
Dev

RAMP Series 2003-RS6 Trust 2003-RS6 A-I-5 760985XK2 CC (sf) CC (sf)

RAMP Series 2003-RS6 Trust 2003-RS6 A-1-6 760985XL0 CC (sf) CC (sf)

RAMP Series 2003-RS6 Trust 2003-RS6 A-II-A 760985XM8 B- (sf) B- (sf) Watch
Dev

RAMP Series 2003-RS6 Trust 2003-RS6 A-1I-B 760985XN6 B- (sf) B- (sf) Watch
Dev

RAMP Series 2003-RS7 Trust 2003-RS7 A-I-5 760985XV8 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS7 Trust 2003-RS7 A-I-6 760985XW6 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS7 Trust 2003-RS7 M-I-1 760985XX4 AA (sf) AA(sf) Watch
Neg

RAMP Series 2003-RS7 Trust 2003-RS7 M-I-2 760985XY2 CCC (sf) CCC (sf)

RAMP Series 2003-RS7 Trust 2003-RS7 M-II-1 760985YC9 BB (sf) BB (sf) Watch
Dev

RAMP Series 2003-RS7 Trust 2003-RS7 M-II-2 760985YD7 CC (sf) CC (sf)

RAMP Series 2003-RS8 Trust 2003-RS8 A-I-6A 760985ZE4 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS8 Trust 2003-RS8 A-1-7 760985ZF1 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS8 Trust 2003-RS8 A-1-8 760985ZG9 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS8 Trust 2003-RS8 M-I-1 760985ZH7 B (sf) B (sf) Watch
Pos

RAMP Series 2003-RS8 Trust 2003-RS8 M-I-2 760985ZJ3 CC (sf) CC (sf)

RAMP Series 2003-RS8 Trust 2003-RS8 M-II-1 760985ZN4 AA (sf) AA(sf)  Watch
Neg

RAMP Series 2003-RS8 Trust 2003-RS8 M-II-2 760985ZP9 CCC (sf) CCC (sf)

RAMP Series 2003-RS8 Trust 2003-RS8 M-II-3 760985ZQ7 CC (sf) CC (sf)

RAMP Series 2003-RS8 Trust 2003-RS8 M-II-4 760985ZR5 CC (sf) CC (sf)

RAMP Series 2003-RS8 Trust 2003-RS8 A-1-6B 760985ZT1 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS9 Trust 2003-RS9 A-I-6A 760985A43 AAA (sf) AAA (sf) Watch
Neg
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RAMP Series 2003-RS9 Trust 2003-RS9 A-1-7 760985A50 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2003-RS9 Trust 2003-RS9 M-I-1 760985A84 AA (sf) AA (sf) Watch
Dev

RAMP Series 2003-RS9 Trust 2003-RS9 M-I-2 760985A92 B- (sf) B- (sf) Watch
Dev

RAMP Series 2003-RS9 Trust 2003-RS9 M-II-1 760985B34 B+ (sf) B+ (sf) Watch
Dev

RAMP Series 2003-RS9 Trust 2003-RS9 M-II-2 760985B42 CC (sf) CC (sf)

RAMP Series 2003-RS9 Trust 2003-RS9 M-II-3 760985B59 CC (sf) CC (sf)

RAMP Series 2003-RS9 Trust 2003-RS9 M-II-4 760985B67 CC (sf) CC (sf)

RAMP Series 2003-RS9 Trust 2003-RS9 A-1-6B 760985B83 AAA (sf) AAA (sf) Watch
Neg

RAMP Series 2004-RS4 Trust 2004-RS4 A-1-5 7609852X8 A+ (sf) A+ (sf)  Watch
Neg

RAMP Series 2004-RS4 Trust 2004-RS4 A-1-6 7609852Y6 A+ (sf) A+ (sf) Watch
Dev

RAMP Series 2004-RS4 Trust 2004-RS4 M-I-1 7609853E9 CC (sf) CC (sf)

RAMP Series 2004-RS4 Trust 2004-RS4 M-II-1 7609853H2 A+ (sf) A+ (sf) Watch
Neg

RAMP Series 2004-RS4 Trust 2004-RS4 M-II-2 7609853J8 CC (sf) CC (sf)

RAMP Series 2004-RS5 Trust 2004-RS5 A-1-5 7609854A6 CC (sf) CC (sf)

RAMP Series 2004-RS5 Trust 2004-RS5 A-1-6 7609854B4 CC (sf) CC (sf)

RAMP Series 2004-RS5 Trust 2004-RS5 M-II-1 7609854G3 BBB (sf) BBB (sf) Watch
Neg

RAMP Series 2004-RS5 Trust 2004-RS5 M-II-2 7609854H1 CC (sf) CC (sf)

RAMP Series 2004-RS5 Trust 2004-RS5 M-II-3 7609854J7 CC (sf) CC (sf)

RAMP Series 2005-RS7 Trust 2005-RS7 A-3 76112BWV8 A (sf) A (sf) Watch
Pos

RAMP Series 2005-RS7 Trust 2005-RS7 M-1 76112BWW6 B (sf) B (sf) Watch
Pos

RAMP Series 2005-RS7 Trust 2005-RS7 M-2 76112BWX4 CCC (sf) CCC (sf)

RAMP Series 2005-RS7 Trust 2005-RS7 M-3 76112BWY2 CC (sf) CC (sf)

RAMP Series 2005-RS7 Trust 2005-RS7 M-4 76112BWZ9 CC (sf) CC (sf)

RAMP Series 2005-RS7 Trust 2005-RS7 M-5 76112BXA3 CC (sf) CC (sf)

RAMP Series 2006-NC1 Trust 2006-NC1 A-2 76112BW97 B+ (sf) B+ (sf) Watch
Pos

RAMP Series 2006-NC1 Trust 2006-NC1 A-3 76112BX21 B (sf) B (sf) Watch
Pos

RAMP Series 2006-NC1 Trust 2006-NC1 M-1 76112BX39 CCC (sf) CCC (sf)

RAMP Series 2006-NC1 Trust 2006-NC1 M-2 76112BX47 CC (sf) CC (sf)

RASC Series 2001-KS1 Trust 2001-KS1 A-1-5 76110WLBO CC (sf) CC (sf)

RASC Series 2001-KS1 Trust 2001-KS1 A-1-6 76110WLC8 CC (sf) CC (sf)

RASC Series 2001-KS1 Trust 2001-KS1 A-I1 76110WLD6 A+ (sf) A+ (sf)  Watch
Dev

RASC Series 2004-KS12 Trust 2004-KS12 M-1 76110WK88 A+ (sf) A+ (sf) Watch
Neg

RASC Series 2004-KS12 Trust 2004-KS12 M-2 76110WK96 CC (sf) CC (sf)
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RASC Series 2004-KS6 Trust 2004-KS6 A-1-4 76110WZM1 AAA (sf) AAA (sf) Watch
Neg

RASC Series 2004-KS6 Trust 2004-KS6 A-I-5 76110WZN9 AAA (sf) AAA (sf) Watch
Neg

RASC Series 2004-KS6 Trust 2004-KS6 A-I-6 76110WZP4 AAA (sf) AAA (sf) Watch
Neg

RASC Series 2004-KS6 Trust 2004-KS6 M-I-1 76110WZU3 BBB (sf) BBB (sf) Watch
Neg

RASC Series 2004-KS6 Trust 2004-KS6 M-I-2 76110WZV1 CCC (sf) CCC (sf)

RASC Series 2004-KS6 Trust 2004-KS6 M-II-1 76110WZX7 B- (sf) B- (sf) Watch
Dev

RASC Series 2005-AHL2 Trust 2005-AHL2 A-2 76110W5F9 A (sf) A (sf) Watch
Neg

RASC Series 2005-AHL2 Trust 2005-AHL2 A-3 76110W5G7 A (sf) A (sf) Watch
Neg

RASC Series 2005-AHL2 Trust 2005-AHL2 M-1 76110W5H5 B (sf) B (sf) Watch
Dev

RASC Series 2005-AHL2 Trust 2005-AHL2 M-2 76110W5J1 CCC (sf) CCC (sf)

RASC Series 2005-AHL2 Trust 2005-AHL2 M-3 76110W5K8 CC (sf) CC (sf)

RASC Series 2005-AHL2 Trust 2005-AHL2 M-4 76110W5L6 CC (sf) CC (sf)

RASC Series 2005-EMX1 Trust 2005-EMX1 M-1 76110WQ58 A (sf) A (sf) Watch
Neg

RASC Series 2005-EMX1 Trust 2005-EMX1 M-2 76110WQ66 B (sf) B (sf) Watch
Dev

RASC Series 2005-EMX1 Trust 2005-EMX1 M-3 76110WQ74 B- (sf) B- (sf) Watch
Dev

RASC Series 2005-EMX1 Trust 2005-EMX1 M-4 76110WQ82 CCC (sf) CCC (sf)

RASC Series 2005-EMX1 Trust 2005-EMX1 M-5 76110WQ90 CC (sf) CC (sf)

RASC Series 2005-EMX1 Trust 2005-EMX1 M-6 76110WR24 CC (sf) CC (sf)

RASC Series 2005-EMX1 Trust 2005-EMX1 B 76110WR32 CC (sf) CC (sf)

RASC Series 2006-EMX1 Trust 2006-EMX1 A-2 75405KAB4 BB (sf) BB (sf) Watch
Pos

RASC Series 2006-EMX1 Trust 2006-EMX1 A-3 75405KAC2 B (sf) B (sf) Watch
Pos

RASC Series 2006-EMX1 Trust 2006-EMX1 M-1 75405KAD0O CCC (sf) CCC (sf)

RASC Series 2006-EMX1 Trust 2006-EMX1 M-2 75405KAE8 CC (sf) CC (sf)

RASC Series 2006-EMX1 Trust 2006-EMX1 M-3 75405KAF5 CC (sf) CC (sf)

RASC Series 2006-KS7 Trust 2006-KS7 A-3 75406XAC3 B- (sf) B- (sf) Watch
Dev

RASC Series 2006-KS7 Trust 2006-KS7 A-4 75406XAD1 B- (sf) B- (sf) Watch
Dev

RASC Series 2006-KS7 Trust 2006-KS7 M-1 75406XAE9 CCC (sf) CCC (sf)

RASC Series 2006-KS7 Trust 2006-KS7 M-2 75406XAF6 CC (sf) CC (sf)

RASC Series 2006-KS7 Trust 2006-KS7 M-3 75406XAG4 CC (sf) CC (sf)

RASC Series 2006-KS8 2006-KS8 A-2 74924RAB4 B- (sf) B- (sf) Watch
Pos

RASC Series 2006-KS8 2006-KS8 A-3 74924RAC2 CC (sf) CC (sf)

RASC Series 2006-KS8 2006-KS8 A-4 74924RADO CC (sf) CC (sf)
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RASC Series 2006-KS8 2006-KS8 M-1 74924RAES CC (sf) CC (sf)
RASC Series 2007-KS4 Trust 2007-KS4 A-2 T4924NAB3 CCC (sf) CCC (sf)
RASC Series 2007-KS4 Trust 2007-KS4 A-3 74924NAC1 CCC (sf) CCC (sf)
RASC Series 2007-KS4 Trust 2007-KS4 A-4 74924NAD9 CCC (sf) CCC(sf)
RASC Series 2007-KS4 Trust 2007-KS4 M-1S T4924NAE7 CC (sf) CC (sf)
Renaissance Home Equity Loan Trust 2005-4 2005-4 A-3 759950FX1 B- (sf) B+ (sf) Watch
Dev
Renaissance Home Equity Loan Trust 2005-4 2005-4 A-4 759950FY9 CCC (sf) B+ (sf) Watch
Neg
Renaissance Home Equity Loan Trust 2005-4 2005-4 A-5 759950FZ6 CCC (sf) B+ (sf) Watch
Neg
Renaissance Home Equity Loan Trust 2005-4 2005-4 A-6 759950GA0 CCC (sf) B+ (sf) Watch
Neg
Renaissance Home Equity Loan Trust 2005-4 2005-4 M1 759950GB8 CCC (sf) CCC (sf)
Renaissance Home Equity Loan Trust 2005-4 2005-4 M2 759950GC6 CCC (sf) CCC (sf)
Renaissance Home Equity Loan Trust 2005-4 2005-4 M3 759950GD4 CC (sf) CC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 1M 12669UAH3 CC (sf) CC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 1-B-1 12669UAJ9 CC (sf) CC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 2M 12669UAP5 CCC (sf) B (sf) Watch
Dev
Reperforming Loan REMIC Trust 2002-2 T-048 2B-1 12669UAQ3 CCC (sf) CCC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 2B-2 12669UAR1 CC (sf) CC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 2B-3 12669UAS9 CC (sf) CC (sf)
Reperforming Loan REMIC Trust 2002-2 T-048 2B-4 12669UAT7 CC (sf) CC (sf)
Salomon Brothers Mortgage Securities VII Inc. 1998-AQ1 A-5 79548KZH4 AAA (sf) AAA (sf) Watch
Neg
Salomon Brothers Mortgage Securities VII Inc. 1998-AQ1 A-6 79548KZJ0 AAA (sf) AAA (sf) Watch
Neg
Salomon Brothers Mortgage Securities VII Inc. 1998-AQ1 A-7 79548KZK7 AAA (sf) AAA (sf) Watch
Neg
Salomon Brothers Mortgage Securities VII Inc. 1998-AQ1 B-1 79548KZL5 CCC (sf) A+ (sf) Watch
Neg
Saxon Asset Securities Trust 2001-2 2001-2 AF-5 805564JL6 BB+ (sf) AAA(sf) Watch
Neg
Saxon Asset Securities Trust 2001-2 2001-2 AF-6 805564JM4 BB+ (sf) AAA(sf) Watch
Neg
Saxon Asset Securities Trust 2001-2 2001-2 M-1 805564JR3 CCC (sf) CCC (sf)
Saxon Asset Securities Trust 2001-2 2001-2 M-2 805564JS1 D (sf) CC (sf)
Saxon Asset Securities Trust 2001-2 2001-2 X-10 805564JU6 NR AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2001-3 2001-3 AV-1 805564KA8 BBB+ AAA (sf) Watch
(sf) Neg
Saxon Asset Securities Trust 2001-3 2001-3 M-1 805564KEQ BB- (sf) BB-(sf) Watch
Pos
Saxon Asset Securities Trust 2001-3 2001-3 M-2 805564KF7 CC (sf) CC (sf)
Saxon Asset Securities Trust 2001-3 2001-3 X-10 805564KH3 AAA (sf) AAA (sf) Watch
Neg
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Saxon Asset Securities Trust 2001-3 2001-3 AF-6 805564KJ9 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2002-1 2002-1 AF-5 805564KQ3 BBB+ AAA (sf) Watch
(sf) Neg
Saxon Asset Securities Trust 2002-1 2002-1 AF-6 805564KR1 BBB+ AAA (sf) Watch
(sf) Neg
Saxon Asset Securities Trust 2002-1 2002-1 AV-1 805564KS9 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2002-1 2002-1 M-1 805564KW0 BBB- (sf) BBB-(sf) Watch
Dev
Saxon Asset Securities Trust 2002-1 2002-1 M-2 805564KX8 CC (sf) CC (sf)
Saxon Asset Securities Trust 2003-1 2003-1 AF-5 805564MT5 AA+ (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-1 2003-1 AF-6 805564MU2 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-1 2003-1 AF-7 805564MV0 AA+ (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-1 2003-1 M-1 805564NB3 BBB+ AA (sf) Watch
(sf) Neg
Saxon Asset Securities Trust 2003-1 2003-1 M-2 805564NC1 CCC (sf) BBB+ Watch
(sf) Neg
Saxon Asset Securities Trust 2003-1 2003-1 M-3 805564ND9 CCC (sf) B (sf) Watch
Neg
Saxon Asset Securities Trust 2003-2 2003-2 AF-5 805564NL1 AA+ (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-2 2003-2 AF-6 805564NM9 AA+ (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-2 2003-2 M-1 805564NR8 BBB+ AA (sf)  Watch
(sf) Neg
Saxon Asset Securities Trust 2003-2 2003-2 M-2 805564NS6 CCC (sf) B+ (sf) Watch
Neg
Saxon Asset Securities Trust 2003-2 2003-2 M-3 805564NT4 CC (sf) CC (sf)
Saxon Asset Securities Trust 2003-2 2003-2 B 805564NU1 CC (sf) CC (sf)
Saxon Asset Securities Trust 2003-3 2003-3 AF-5 805564PA3 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-3 2003-3 AF-6 805564PB1 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-3 2003-3 AV-2 805564PD7 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2003-3 2003-3 M-1 805564PE5 BB+ (sf) AA(sf)  Watch
Neg
Saxon Asset Securities Trust 2003-3 2003-3 M-2 805564PF2 CCC (sf) BB (sf) Watch
Neg
Saxon Asset Securities Trust 2003-3 2003-3 M-3 805564PG0 CCC (sf) CCC (sf)
Saxon Asset Securities Trust 2003-3 2003-3 M-4 805564PH8 CCC (sf) CCC (sf)
Saxon Asset Securities Trust 2003-3 2003-3 M-5 805564PJ4 CC (sf) CC (sf)
Saxon Asset Securities Trust 2003-3 2003-3 M-6 805564PK1 CC (sf) CC (sf)
Saxon Asset Securities Trust 2004-3 2004-3 A-1A 805564QR5 AAA (sf) AAA (sf) Watch
Neg
Saxon Asset Securities Trust 2004-3 2004-3 A-4 805564QUS8 AAA (sf) AAA (sf) Watch
Neg
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Saxon Asset Securities Trust 2004-3 2004-3 M-1 805564QV6 B (sf) AAA (sf) Watch
Neg

Saxon Asset Securities Trust 2004-3 2004-3 M-2 805564QW4 CCC (sf) A+ (sf) Watch
Neg

Saxon Asset Securities Trust 2004-3 2004-3 M-3 805564QX2 CCC (sf) BBB-(sf) Watch
Neg

Saxon Asset Securities Trust 2004-3 2004-3 M-4 805564QY0 CCC (sf) B+ (sf) Watch
Neg

Saxon Asset Securities Trust 2004-3 2004-3 M-5 805564QZ7 CCC (sf) B (sf) Watch
Neg

Saxon Asset Securities Trust 2004-3 2004-3 M-6 805564RA1 CCC (sf) B-(sf) Watch
Dev

Saxon Asset Securities Trust 2004-3 2004-3 B-1 805564RB9 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2004-3 2004-3 B-2 805564RC7 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2004-3 2004-3 A-1C 805564RG8 AAA (sf) AAA (sf) Watch
Neg

Saxon Asset Securities Trust 2005-2 2005-2 M-1 805564SC6 BBB+ AA+ (sf) Watch

(sf) Neg

Saxon Asset Securities Trust 2005-2 2005-2 M-2 805564SD4 CCC (sf) BB+ (sf) Watch
Neg

Saxon Asset Securities Trust 2005-2 2005-2 M-3 805564SE2 CCC (sf) B-(sf) Watch
Dev

Saxon Asset Securities Trust 2005-2 2005-2 M-4 805564SF9 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-2 2005-2 M-5 805564SG7 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-2 2005-2 M-6 805564SH5 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-2 2005-2 B-1 805564SJ1 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-2 2005-2 B-2 805564S5K8 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-2 2005-2 B-3 805564SL6 CC (sf) CC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 A-1A 805564SM4 AAA (sf) AAA (sf) Watch
Neg

Saxon Asset Securities Trust 2005-3 2005-3 A-2D 805564SR3 AAA (sf) AAA (sf) Watch
Neg

Saxon Asset Securities Trust 2005-3 2005-3 M-1 805564SS1 A+ (sf) A+ (sf) Watch
Pos

Saxon Asset Securities Trust 2005-3 2005-3 M-2 805564ST9 BB (sf) BB (sf) Watch
Pos

Saxon Asset Securities Trust 2005-3 2005-3 M-3 805564SU6 B (sf) BB (sf) Watch
Neg

Saxon Asset Securities Trust 2005-3 2005-3 M-4 8055645V4 CCC (sf) B-(sf) Watch
Dev

Saxon Asset Securities Trust 2005-3 2005-3 M-5 805564SW2 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 M-6 805564SX0 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 B-1 8055645Y8 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 B-2 805564575 CC (sf) CC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 B-3 805564TA9 CC (sf) CC (sf)

Saxon Asset Securities Trust 2005-3 2005-3 B-4 805564TB7 CC (sf) CC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 A-1 80556UAA1 A- (sf) A- (sf) Watch
Pos
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Saxon Asset Securities Trust 2006-1 2006-1 A-2C 80556UAD5 A+ (sf) AAA (sf) Watch
Neg

Saxon Asset Securities Trust 2006-1 2006-1 A-2D 80556UAE3 BBB+ BBB+ Watch

(sf) (sf) Dev

Saxon Asset Securities Trust 2006-1 2006-1 M-1 80556UAF0 CCC (sf) B (sf) Watch
Neg

Saxon Asset Securities Trust 2006-1 2006-1 M-2 80556UAG8 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 M-3 80556UAH6 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 M-4 80556UAJ2 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 M-5 80556UAK9 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 B-1 80556UAL7 CCC (sf) CCC (sf)

Saxon Asset Securities Trust 2006-1 2006-1 B-2 80556UAM5 CCC (sf) CcCC(sf)

Saxon Asset Securities Trust 2006-1 2006-1 B-3 80556UAN3 CCC (sf) CCC (sf)

Securitized Asset Backed Receivables LLC Trust 2004-DO2 M-1 81375WBV7 A- (sf) A- (sf) Watch

2004-DO2 Pos

Securitized Asset Backed Receivables LLC Trust 2004-DO2 M-2 81375WBW5 CCC (sf) CCC (sf)

2004-DO2

Securitized Asset Backed Receivables LLC Trust 2004-DO2 M-3 81375WBX3 CC (sf) CC (sf)

2004-DO2

Securitized Asset Backed Receivables LLC Trust 2004-DO2 B-1 81375WBY1 CC (sf) CC (sf)

2004-DO2

Securitized Asset Backed Receivables LLC Trust 2004-DO2 B-2 81375WBZ8 CC (sf) CC (sf)

2004-DO2

Securitized Asset Backed Receivables LLC Trust 2005-FR2 M-2 81375WEF9 B (sf) B (sf) Watch

2005-FR2 Pos

Securitized Asset Backed Receivables LLC Trust 2005-FR2 M-3 81375WEG7 CCC (sf) CCC (sf)

2005-FR2

Securitized Asset Backed Receivables LLC Trust 2005-FR2 B-1 81375WEHS CC (sf) CC (sf)

2005-FR2

Securitized Asset Backed Receivables LLC Trust 2005-FR3 M-1 81375WEU6 BB+ (sf) BB+ (sf) Watch

2005-FR3 Pos

Securitized Asset Backed Receivables LLC Trust 2005-FR3 M-2 81375WEV4 CC (sf) CC (sf)

2005-FR3

Securitized Asset Backed Receivables LLC Trust 2005-FR3 M-3 81375WEW2 CC (sf) CC (sf)

2005-FR3

Securitized Asset Backed Receivables LLC Trust 2005-HE1 A-3C 81375WGEO0 A+ (sf) BB (sf) Watch

2005-HE1 Pos

Securitized Asset Backed Receivables LLC Trust 2005-HE1 A-1B 81375WGNO AA+ (sf) BBB (sf) Watch

2005-HE1 Dev

Securitized Asset Backed Receivables LLC Trust 2006-NC2 A-2 81376EAB1 A+ (sf) BB (sf) Watch

2006-NC2 Pos

Securitized Asset Backed Receivables LLC Trust 2006-NC2 A-3 81376EAC9 CCC (sf) CCC (sf)

2006-NC2

Securitized Asset Backed Receivables LLC Trust 2006-WM1 A-1B 81375WKA3 BB (sf) BB (sf) Watch

2006-WM1 Pos

Securitized Asset Backed Receivables LLC Trust 2006-WM1 A-2C 81375WKD7 CCC (sf) B-(sf) Watch

2006-WM1 Dev

Securitized Asset Backed Receivables LLC Trust 2006-WM1 A-1A 81375WKL9 BBB+ BB (sf) Watch

2006-WM1 (sf) Pos

Security National Mortgage Loan Trust 2005-2 2005-2 A-3 81441PCP4 CCC (sf) B-(sf) Watch
Dev
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Rating Actions (cont.)

Security National Mortgage Loan Trust 2005-2 2005-2 A-4 81441PCT6 CCC (sf) CCC (sf)
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 A-1 78420MAA7 CCC (sf) B-(sf) Watch
Dev
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 A-2 78420MAB5 CCC (sf) B-(sf) Watch
Dev
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 A-3B 78420MAD1 CCC (sf) CCC (sf)
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 A-3C 78420MAE9 CCC (sf) CCC (sf)
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 A-3D 78420MAF6 CCC (sf) CCC (sf)
SG Mortgage Securities Trust 2006-OPT2 2006-OPT2 M-1 78420MAG4 CCC (sf) CCC (sf)
Soundview Home Equity Loan Trust 2001-2 2001-2 AF 83611PAP6 A+ (sf) AAA (sf) Watch
Neg
Soundview Home Equity Loan Trust 2001-2 2001-2 M-1 83611PAR2 BB- (sf) BB-(sf) Watch
Dev
Soundview Home Equity Loan Trust 2005-2 2005-2 M-2 83611MERS5 AA (sf) AA (sf) Watch
Pos
Soundview Home Equity Loan Trust 2005-2 2005-2 M-3 83611MES3 AA- (sf) AA-(sf) Watch
Pos
Soundview Home Equity Loan Trust 2005-2 2005-2 M-4 83611MET1 A+ (sf) A+ (sf) Watch
Dev
Soundview Home Equity Loan Trust 2005-2 2005-2 M-5 83611MEU8 BB+ (sf) A (sf) Watch
Neg
Soundview Home Equity Loan Trust 2005-2 2005-2 M-6 83611MEV6 CCC (sf) BB (sf) Watch
Neg
Soundview Home Equity Loan Trust 2005-2 2005-2 M-7 83611MEW4 CCC (sf) CCC (sf)
Soundview Home Equity Loan Trust 2005-2 2005-2 M-8 83611MEX2 CC (sf) CC (sf)
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 A-4 83611MGS1 A+ (sf) AAA (sf) Watch
Neg
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 A-5 83611MGT9 A+ (sf) AA(sf)  Watch
Neg
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 M-1 83611MGU6 B- (sf) B- (sf) Watch
Pos
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 M-2 83611MGV4 CCC (sf) CCC (sf)
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 M-3 83611MGW2 CC (sf) CC (sf)
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 M-4 83611MGX0 CC (sf) CC (sf)
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 M-5 83611MGY8 CC (sf) CC (sf)
Soundview Home Equity Loan Trust 2005-OPT3 2005-OPT3 A-1 83611MHD3 A+ (sf) AA+ (sf) Watch
Neg
Soundview Home Loan Trust 2003-1 2003-1 M-1 83611MADO AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2003-1 2003-1 M-2 83611MAES A+ (sf) AA+ (sf) Watch
Neg
Soundview Home Loan Trust 2003-1 2003-1 M-4 83611MAH1 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2003-1 2003-1 M-5 83611MAJ7 CC (sf) CC (sf)
Soundview Home Loan Trust 2003-1 2003-1 M-3 83611MAK4 BB+ (sf) BBB (sf) Watch
Neg
Soundview Home Loan Trust 2003-2 2003-2 A-2 83611MAQ1 AA+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2003-2 2003-2 M-1 83611MAR9 BBB+ AA (sf) Watch
(sf) Neg
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Soundview Home Loan Trust 2003-2 2003-2 M-2 83611MAS7 B- (sf) A (sf) Watch
Neg
Soundview Home Loan Trust 2003-2 2003-2 M-3 83611MATS CCC (sf) A-(sf) Watch
Neg
Soundview Home Loan Trust 2003-2 2003-2 M-4 83611MAU2 CCC (sf) BBB+ Watch
(sf) Neg
Soundview Home Loan Trust 2003-2 2003-2 M-5 83611MAV0 CCC (sf) BBB(sf) Watch
Neg
Soundview Home Loan Trust 2003-2 2003-2 M-6 83611MAWS BB+ (sf) BBB-(sf) Watch
Neg
Soundview Home Loan Trust 2005-1 2005-1 M-2 83611MCN6 AA (sf) AA (sf) Watch
Pos
Soundview Home Loan Trust 2005-1 2005-1 M-3 83611MCP1 A+ (sf) AA- (sf) Watch
Neg
Soundview Home Loan Trust 2005-1 2005-1 M-4 83611MCQ9 BB (sf) BB (sf) Watch
Dev
Soundview Home Loan Trust 2005-1 2005-1 M-5 83611MCR7 CCC (sf) CcCC(sf)
Soundview Home Loan Trust 2005-4 2005-4 [-Al 83611MJY5 AA+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-4 2005-4 I1-A4 83611MKC1 AA+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-4 2005-4 M-1A 83611MKD9 BBB+ BBB+ Watch
(sf) (sf) Dev
Soundview Home Loan Trust 2005-4 2005-4 M-1B 83611MKE7 BBB+ BBB+ Watch
(sf) (sf) Dev
Soundview Home Loan Trust 2005-4 2005-4 M-2 83611MKF4 B- (sf) B- (sf) Watch
Dev
Soundview Home Loan Trust 2005-4 2005-4 M-3 83611MKG2 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-4 2005-4 M-4 83611MKHO CCC (sf) CCC(sf)
Soundview Home Loan Trust 2005-4 2005-4 M-5 83611MKJ6 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-4 2005-4 M-6 83611MKK3 D (sf) CC (sf)
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 A-5 83611PBS9 AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 A-6 83611PBT7 AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-1 83611PBU4 AA+ (sf) AA+ (sf) Watch
Dev
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-2 83611PBV2 BBB (sf) AA+ (sf) Watch
Neg
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-3 83611PBWO B+ (sf) BBB+ Watch
(sf) Neg
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-4 83611PBX8 CCC (sf) B-(sf) Watch
Dev
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-5 83611PBY6 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-CTX1 2005-CTX1 M-6 83611PBZ3 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-2 83611MDY1 AA (sf) AA (sf) Watch
Dev
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-3 83611MDZ8 A+ (sf) AA(sf) Watch
Neg
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-4 83611MEA2 BBB- (sf) A (sf) Watch
Neg
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Rating Actions (cont.)

Soundview Home Loan Trust 2005-DO1 2005-DO1 M-5 83611MEBO BB-(sf) BB-(sf) Watch
Dev
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-6 83611MECS8 CCC (sf) B-(sf) Watch
Dev
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-7 83611MEDG6 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-8 83611MEE4 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-9 83611MEF1 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-DO1 2005-DO1 M-10 83611MEG9 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 [-Al 83611MDB1 AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 I1-A4 83611MDF2 AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-1 83611MDGO0 AA+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-2 83611MDHS8 B (sf) BBB (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-3 83611MDJ4 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-4 83611MDK1 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-5 83611MDL9 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-6 83611MDM?7 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 A-1 83611MGB8 AA+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 A-5 83611MGF9 AAA (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 A-6 83611MGG7 A+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 M-1 83611MGHS5 B+ (sf) BB (sf) Watch
Dev
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 M-2 83611MGJ1 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 M-3 83611MGK8 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 M-4 83611MGL6 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT2 2005-OPT2 M-5 83611MGM4 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 [-A-1 83611MJF6 A+ (sf) AAA (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 [-A-2 83611MJG4 BBB (sf) AA+ (sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 II-A-3 83611MJH2 BB+ (sf) AA+(sf) Watch
Neg
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 M-1 83611MJL3 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 M-2 83611MJM1 CC (sf) CC (sf)
Soundview Home Loan Trust 2005-OPT4 2005-OPT4 11-A-4 83611MJX7 BB+ (sf) AA-(sf) Watch
Neg
Soundview Home Loan Trust 2006-1 2006-1 A-3 83611MKX5 B (sf) BBB- (sf) Watch
Dev
Soundview Home Loan Trust 2006-1 2006-1 A-4 83611MKY3 B- (sf) BB+ (sf) Watch
Dev
Soundview Home Loan Trust 2006-1 2006-1 A-5 83611MKZ0 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2006-1 2006-1 M-1 83611MLA4 CC (sf) CC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Soundview Home Loan Trust 2006-OPT2 2006-OPT2 A-3 83611MMK1 B- (sf) BBB- (sf) Watch
Neg
Soundview Home Loan Trust 2006-OPT2 2006-OPT2 A-4 83611MML9 CCC (sf) BBB-(sf) Watch
Neg
Soundview Home Loan Trust 2006-OPT2 2006-OPT2 M-1 83611MMM?7 CC (sf) CC (sf)
Soundview Home Loan Trust 2006-OPT5 2006-OPT5 [-A-1 83612CAA7 CCC (sf) B-(sf) Watch
Dev
Soundview Home Loan Trust 2006-OPT5 2006-OPT5 II-A-3 83612CAD1 CCC (sf) B-(sf) Watch
Dev
Soundview Home Loan Trust 2006-OPT5 2006-OPT5 [1-A-4 83612CAE9 CCC (sf) B-(sf) Watch
Dev
Soundview Home Loan Trust 2006-OPT5 2006-OPT5 M-1 83612CAF6 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-NS1 2007-NS1 A-1 83612QAA6 A+ (sf) BB- (sf) Watch
Pos
Soundview Home Loan Trust 2007-NS1 2007-NS1 A-2 83612QAB4 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-NS1 2007-NS1 A-3 83612QAC2 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-NS1 2007-NS1 A-4 83612QAD0 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-NS1 2007-NS1 M-1 83612QAE8 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-NS1 2007-NS1 M-2 83612QAF5 CC (sf) CC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 [-A-1 83613DAA4 CCC (sf) CcCC(sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 [I-A-1 83613DAB2 NR AA (sf) Watch
Pos
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 II-A-2 83613DACO CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 II-A-3 83613DADS8 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 [1-A-4 83613DAE6 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 M-1 83613DAF3 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 M-2 83613DAG1 CC (sf) CC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 M-3 83613DAH9 CC (sf) CC (sf)
Soundview Home Loan Trust 2007-OPT2 2007-OPT2 M-4 83613DAJ5 D (sf) CC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 [-A-1 83613FAA9 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 [I-A-2 83613FAC5 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 II-A-3 83613FAD3 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 X-2 83613FAF8 NR AA (sf) Watch
Dev
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 M-1 83613FAG6 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 M-2 83613FAH4 CC (sf) CC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 M-1B 83613FAV3 CCC (sf) CCC (sf)
Soundview Home Loan Trust 2007-OPT5 2007-OPT5 M-2B 83613FAW1 CC (sf) CC (sf)
Soundview Home Loan Trust 2008-1 2008-1 A-1 83613GAA7 AA-(sf) AA-(sf) Watch
Dev
Soundview Home Loan Trust 2008-1 2008-1 A-2 83613GAB5 AA- (sf) AA-(sf) Watch
Dev
Soundview Home Loan Trust 2008-1 2008-1 A-3 83613GAC3 AA- (sf) AA-(sf) Watch
Dev
Soundview Home Loan Trust 2008-1 2008-1 A-4 83613GAD1 AA- (sf) AA-(sf) Watch
Dev
Soundview Home Loan Trust 2008-1 2008-1 A-M-1 83613GAE9 CCC (sf) CCC (sf)
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U.S. RMBS Classes Affected By The Nov. 16, 2012, Rating Actions

Soundview Home Loan Trust 2008-1 2008-1 M-1 83613GAF6 CC (sf) CCC (sf)
Soundview Home Loan Trust 2008-1 2008-1 A-M-2 83613GAU3 CCC (sf) CCC (sf)
Specialty Underwriting and Residential Finance Trust, 2003-BC2 S 84751PAM1 AAA (sf) AAA (sf) Watch
Series 2003-BC2 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC2 M-1 84751PAN9 AAA (sf) AAA (sf) Watch
Series 2003-BC2 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC2 M-2 84751PAP4 CCC (sf) B-(sf) Watch
Series 2003-BC2 Dev
Specialty Underwriting and Residential Finance Trust, 2003-BC3 A 84751PAV1 AAA (sf) AAA (sf) Watch
Series 2003-BC3 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC3 S 84751PAW9 AAA (sf) AAA (sf) Watch
Series 2003-BC3 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC3 M-1 84751PAX7 BBB- (sf) AAA (sf) Watch
Series 2003-BC3 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC3 M-2 84751PAY5 B- (sf) B+ (sf) Watch
Series 2003-BC3 Neg
Specialty Underwriting and Residential Finance Trust, 2003-BC3 M-3 84751PAZ2 CC (sf) CC (sf)

Series 2003-BC3

Specialty Underwriting and Residential Finance Trust, 2003-BC3 B-1 84751PBA6 CC (sf) CC (sf)

Series 2003-BC3

Specialty Underwriting and Residential Finance Trust, 2004-BC1 M-1 84751PBZ1 AA (sf) AA (sf) Watch
Series 2004-BC1 Pos
Specialty Underwriting and Residential Finance Trust, 2004-BC1 M-2 84751PCA5 CCC (sf) B-(sf) Watch
Series 2004-BC1 Dev
Specialty Underwriting and Residential Finance Trust, 2004-BC1 M-3 84751PCB3 CCC (sf) CCC (sf)

Series 2004-BC1

Specialty Underwriting and Residential Finance Trust, 2004-BC1 B-1 84751PCC1 CC (sf) CC (sf)

Series 2004-BC1

Specialty Underwriting and Residential Finance Trust, 2004-BC1 B-2 84751PCD9 CC (sf) CC (sf)

Series 2004-BC1

Specialty Underwriting and Residential Finance Trust, 2004-BC2 A-1 84751PCHO AAA (sf) AAA (sf) Watch
Series 2004-BC2 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC2 A-2 84751PCJ6 AAA (sf) AAA (sf) Watch
Series 2004-BC2 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC2 M-1 84751PCK3 BB+ (sf) A(sf) Watch
Series 2004-BC2 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC2 M-2 84751PCL1 CCC (sf) CCC (sf)

Series 2004-BC2

Specialty Underwriting and Residential Finance Trust, 2004-BC2 M-3 84751PCM9 CC (sf) CC (sf)

Series 2004-BC2

Specialty Underwriting and Residential Finance Trust, 2004-BC2 B-1 84751PCN7 CC (sf) CC (sf)

Series 2004-BC2

Specialty Underwriting and Residential Finance Trust, 2004-BC2 B-2 84751PCP2 CC (sf) CC (sf)

Series 2004-BC2

Specialty Underwriting and Residential Finance Trust, 2004-BC4 A-1A 84751PDY2 AAA (sf) AAA (sf) Watch
Series 2004-BC4 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC4 A-1B 84751PDZ9 AAA (sf) AAA (sf) Watch
Series 2004-BC4 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC4 A-2C 84751PEB1 AAA (sf) AAA (sf) Watch
Series 2004-BC4 Neg
Specialty Underwriting and Residential Finance Trust, 2004-BC4 M-1 84751PEC9 CCC (sf) CCC (sf)

Series 2004-BC4
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Specialty Underwriting and Residential Finance Trust, 2004-BC4 M-2 84751PED7 CC (sf) CC (sf)

Series 2004-BC4

Specialty Underwriting and Residential Finance Trust, 2004-BC4 M-3 84751PEES CC (sf) CC (sf)

Series 2004-BC4

Specialty Underwriting and Residential Finance Trust, 2005-AB2 A-1C 84751PGH6 AA+ (sf) AAA (sf) Watch
Series 2005-AB2 Neg
Specialty Underwriting and Residential Finance Trust, 2005-AB2 A-1D 84751PGJ2 AA+ (sf) AAA (sf) Watch
Series 2005-AB2 Neg
Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-1 84751PGK9 A+ (sf) AA+ (sf) Watch
Series 2005-AB2 Neg
Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-2 84751PGL7 BB+ (sf) BBB (sf) Watch
Series 2005-AB2 Neg
Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-3 84751PGM5 B (sf) B (sf) Watch
Series 2005-AB2 Pos
Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-4 84751PGN3 CCC (sf) CCC (sf)

Series 2005-AB2

Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-5 84751PGP8 CCC (sf) CCC (sf)

Series 2005-AB2

Specialty Underwriting and Residential Finance Trust, 2005-AB2 M-6 84751PGQ6 CC (sf) CC (sf)

Series 2005-AB2

Specialty Underwriting and Residential Finance Trust, 2005-AB2 B-1 84751PGR4 CC (sf) CC (sf)

Series 2005-AB2

Specialty Underwriting and Residential Finance Trust, 2005-AB3 A-1A 84751PJD2 BB+ (sf) BBB (sf) Watch
Series 2005-AB3 Dev
Specialty Underwriting and Residential Finance Trust, 2005-AB3 A-2B 84751PJF7 AA+ (sf) A (sf) Watch
Series 2005-AB3 Dev
Specialty Underwriting and Residential Finance Trust, 2005-AB3 A-2C 84751PJG5 BBB- (sf) BBB (sf) Watch
Series 2005-AB3 Dev
Specialty Underwriting and Residential Finance Trust, 2005-AB3 M-1 84751PJH3 CC (sf) CC (sf)

Series 2005-AB3

Specialty Underwriting and Residential Finance Trust, 2005-AB3 M-2 84751PJJ9 CC (sf) CC (sf)

Series 2005-AB3

Specialty Underwriting and Residential Finance Trust, 2005-AB3 M-3 84751PJK6 CC (sf) CC (sf)

Series 2005-AB3

Specialty Underwriting and Residential Finance Trust, 2005-AB3 M-4 84751PJL4 D (sf) CC (sf)

Series 2005-AB3

Specialty Underwriting and Residential Finance Trust, 2005-BC2 M-2 84751PFV6 AA+ (sf) AA(sf)  Watch
Series 2005-BC2 Dev
Specialty Underwriting and Residential Finance Trust, 2005-BC2 M-3 84751PFW4 CCC (sf) CCC (sf)

Series 2005-BC2

Specialty Underwriting and Residential Finance Trust, 2005-BC2 M-4 84751PFX2 CC (sf) CC (sf)

Series 2005-BC2

Specialty Underwriting and Residential Finance Trust, 2005-BC2 B-1 84751PFY0 CC (sf) CC (sf)

Series 2005-BC2

Specialty Underwriting and Residential Finance Trust, 2005-BC3 M-1 84751PGY9 AAA (sf) AAA (sf) Watch
Series 2005-BC3 Neg
Specialty Underwriting and Residential Finance Trust, 2005-BC3 M-2 84751PGZ6 BBB- (sf) BBB- (sf) Watch
Series 2005-BC3 Pos
Specialty Underwriting and Residential Finance Trust, 2005-BC3 M-3 84751PHAO CCC (sf) CCC (sf)

Series 2005-BC3

Specialty Underwriting and Residential Finance Trust, 2005-BC3 M-4 84751PHB8 CC (sf) CC (sf)

Series 2005-BC3
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Specialty Underwriting and Residential Finance Trust, 2005-BC3 M-5 84751PHC6 CC (sf) CC (sf)

Series 2005-BC3

Specialty Underwriting and Residential Finance Trust, 2005-BC4 A-1A 84751PHR3 AA+ (sf) AA+ (sf) Watch

Series 2005-BC4 Dev

Specialty Underwriting and Residential Finance Trust, 2005-BC4 A-2B 84751PHT9 AA+ (sf) AA+ (sf) Watch

Series 2005-BC4 Dev

Specialty Underwriting and Residential Finance Trust, 2005-BC4 A-2C 84751PHU6 A+ (sf) A+ (sf) Watch

Series 2005-BC4 Dev

Specialty Underwriting and Residential Finance Trust, 2005-BC4 M-1 84751PHV4 CCC (sf) CCC (sf)

Series 2005-BC4

Specialty Underwriting and Residential Finance Trust, 2006-AB1 A-3 84751PKV0 A+ (sf) AAA (sf) Watch

Series 2006-AB1 Neg

Specialty Underwriting and Residential Finance Trust, 2006-AB1 A-4 84751PKW8 CCC (sf) CCC (sf)

Series 2006-AB1

Specialty Underwriting and Residential Finance Trust, 2006-AB1 M-1 84751PKX6 CC (sf) CC (sf)

Series 2006-AB1

Specialty Underwriting and Residential Finance Trust, 2006-AB1 M-2 84751PKY4 CC (sf) CC (sf)

Series 2006-AB1

Specialty Underwriting and Residential Finance Trust, 2006-AB1 M-3 84751PKZ1 CC (sf) CC (sf)

Series 2006-AB1

Specialty Underwriting and Residential Finance Trust, 2006-BC1 A-1 84751PJX8 A+ (sf) AA+ (sf) Watch

Series 2006-BC1 Neg

Specialty Underwriting and Residential Finance Trust, 2006-BC1 A-2C 84751PKA6 BBB+ A (sf) Watch

Series 2006-BC1 (sf) Neg

Specialty Underwriting and Residential Finance Trust, 2006-BC1 A-2D 84751PKB4 BBB+ A- (sf) Watch

Series 2006-BC1 (sf) Dev

Specialty Underwriting and Residential Finance Trust, 2006-BC1 M-1 84751PKC2 B- (sf) B- (sf) Watch

Series 2006-BC1 Pos

Specialty Underwriting and Residential Finance Trust, 2006-BC1 M-2 84751PKDO CCC (sf) CCC (sf)

Series 2006-BC1

Specialty Underwriting and Residential Finance Trust, 2006-BC1 M-3 84751PKE8 CCC (sf) CCC (sf)

Series 2006-BC1

Specialty Underwriting and Residential Finance Trust, 2006-BC1 M-4 84751PKF5 CC (sf) CC (sf)

Series 2006-BC1

Specialty Underwriting and Residential Finance Trust, 2006-BC3 A-1 84751WAA2 CCC (sf) CCC (sf)

Series 2006-BC3

Specialty Underwriting and Residential Finance Trust, 2006-BC3 A-2B 84751WAC8 B- (sf) B- (sf) Watch

Series 2006-BC3 Pos

Specialty Underwriting and Residential Finance Trust, 2006-BC3 A-2C 84751WAD6 CCC (sf) CCC (sf)

Series 2006-BC3

Specialty Underwriting and Residential Finance Trust, 2006-BC3 A-2D 84751WAE4 CCC (sf) CCC (sf)

Series 2006-BC3

Specialty Underwriting and Residential Finance Trust, 2006-BC3 M-1 84751WAF1 CC (sf) CC (sf)

Series 2006-BC3

Specialty Underwriting and Residential Funding Trust 2004-BC3 A-2C 84751PCX5 AAA (sf) AAA (sf) Watch

Series 2004-BC3 Neg

Specialty Underwriting and Residential Funding Trust 2004-BC3 M-1 84751PCY3 BB+ (sf) AA+ (sf) Watch

Series 2004-BC3 Dev

Specialty Underwriting and Residential Funding Trust 2004-BC3 M-2 84751PCZ0 B- (sf) B+ (sf) Watch

Series 2004-BC3 Dev

Specialty Underwriting and Residential Funding Trust 2004-BC3 M-3 84751PDA4 CCC (sf) B-(sf) Watch

Series 2004-BC3 Dev
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Rating Actions (cont.)

Specialty Underwriting and Residential Funding Trust 2004-BC3 B-1 84751PDB2 CCC (sf) CCC (sf)
Series 2004-BC3
Specialty Underwriting and Residential Funding Trust 2004-BC3 B-2 84751PDCO CC (sf) CC (sf)
Series 2004-BC3
Specialty Underwriting and Residential Funding Trust 2004-BC3 B-3 84751PDD8 CC (sf) CC (sf)
Series 2004-BC3
Structured Asset Investment Loan Trust 2005-10 2005-10 Al 86358EYT7 B (sf) B (sf) Watch
Pos
Structured Asset Investment Loan Trust 2005-10 2005-10 A2 86358EYU4 B (sf) B (sf) Watch
Dev
Structured Asset Investment Loan Trust 2005-10 2005-10 A4 86358EYWO0 A+ (sf) AA (sf) Watch
Neg
Structured Asset Investment Loan Trust 2005-10 2005-10 A-5 86358EYX8 A+ (sf) AA (sf) Watch
Neg
Structured Asset Investment Loan Trust 2005-10 2005-10 M1 86358EYY6 CC (sf) CC (sf)
Structured Asset Investment Loan Trust 2005-10 2005-10 M2 86358EYZ3 CC (sf) CC (sf)
Structured Asset Investment Loan Trust 2005-10 2005-10 A6 86358EZJ8 B- (sf) B- (sf) Watch
Pos
Structured Asset Investment Loan Trust 2005-11 2005-11 Al 86358EZM1 CCC (sf) CCC (sf)
Structured Asset Investment Loan Trust 2005-11 2005-11 A2 86358EZN9 B+ (sf) B+ (sf) Watch
Pos
Structured Asset Investment Loan Trust 2005-11 2005-11 A3 86358EZP4 CCC (sf) B-(sf) Watch
Dev
Structured Asset Investment Loan Trust 2005-11 2005-11 A5 86358EZR0O BB+ (sf) BB+ (sf) Watch
Dev
Structured Asset Investment Loan Trust 2005-11 2005-11 A6 86358EZS8 BB+ (sf) BB+ (sf) Watch
Dev
Structured Asset Investment Loan Trust 2005-11 2005-11 A7 86358EZT6 CCC (sf) CCC (sf)
Structured Asset Investment Loan Trust 2005-8 2005-8 A4 86358EXP6 BB (sf) BB (sf) Watch
Dev
Structured Asset Investment Loan Trust 2005-8 2005-8 M1 86358EXQ4 CCC (sf) CCC (sf)
Structured Asset Investment Loan Trust 2005-8 2005-8 M2 86358EXR2 CC (sf) CC (sf)
Structured Asset Investment Loan Trust 2005-9 2005-9 Al 86358EYA8 BB (sf) BB (sf) Watch
Pos
Structured Asset Investment Loan Trust 2005-9 2005-9 A3 86358EYC4 B+ (sf) BB (sf) Watch
Neg
Structured Asset Investment Loan Trust 2005-9 2005-9 M1 86358EYF7 CCC (sf) CCC (sf)
Structured Asset Investment Loan Trust 2005-9 2005-9 M2 86358EYG5 CC (sf) CC (sf)
Structured Asset Securities Corp. 1998-2 A 863572SE4 AA+ (sf) AAA (sf) Watch
Neg
Structured Asset Securities Corp. 1998-2 M-1 863572SF1 B+ (sf) AA (sf) Watch
Pos
Structured Asset Securities Corp. 1999-SP1 Al 863572A94 A+ (sf) AAA (sf) Watch
Neg
Structured Asset Securities Corp. 1999-SP1 A2 863572B28 A+ (sf) AAA (sf) Watch
Neg
Structured Asset Securities Corp. 1999-SP1 M1 863572B69 D (sf) BB (sf) Watch
Dev
Structured Asset Securities Corp. 2002-HF1 A 86358RL21 AAA (sf) AAA (sf) Watch
Neg
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Rating Actions (cont.)

Structured Asset Securities Corp. 2002-HF1 M1 86358RL47 A+ (sf) AA- (sf)  Watch
Dev

Structured Asset Securities Corp. 2002-HF1 M2 86358RL54 B (sf) B (sf) Watch
Pos

Structured Asset Securities Corp. 2002-HF1 M3 86358RL62 CCC (sf) CCC (sf)

Structured Asset Securities Corp. 2002-HF2 M2 86359ACQ4 BBB+ A (sf) Watch

(sf) Neg

Structured Asset Securities Corp. 2002-HF2 M3 86359ACR2 CC (sf) CC (sf)

Structured Asset Securities Corp. 2003-BC1 M-2 86359AMB6 A+ (sf) A (sf) Watch
Dev

Structured Asset Securities Corp. 2003-BC1 B-1 86359AMC4 CC (sf) CC (sf)

Structured Asset Securities Corporation 2005-RMS1 2005RMS1 A-3 86359B6R7 AAA (sf) AAA (sf) Watch
Neg

Structured Asset Securities Corporation 2005-RMS1 2005RMS1 M-1 86359B6S5 CCC (sf) CCC (sf)

Structured Asset Securities Corporation 2005-RMS1 2005RMS1 M-2 86359B6T3 CC (sf) CC (sf)

Structured Asset Securities Corporation 2005-RMS1 2005RMS1 M-3 86359B6U0 CC (sf) CC (sf)

Structured Asset Securities Corporation 2005-RMS1 2005RMS1 M-4 86359B6V8 CC (sf) CC (sf)

Structured Asset Securities Corporation Mortgage Loan 2005-OPT1 A2 86359DVC8 CCC (sf) B (sf) Watch

Trust 2005-OPT1 Neg

Structured Asset Securities Corporation Mortgage Loan 2005-OPT1 A-3 86359DVD6 CCC (sf) CCC (sf)

Trust 2005-OPT1

Structured Asset Securities Corporation Mortgage Loan 2005-OPT1 A4-M 86359DVE4 CC (sf) CC (sf)

Trust 2005-OPT1

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 A2-Mez 86359DLJ4 AA+ (sf) AAA (sf) Watch

Trust 2005-WF3 Neg

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 A3-Back  86359DLK1 AA+ (sf) AAA (sf) Watch

Trust 2005-WF3 Neg

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M-1 86359DLL9 BB+ (sf) AA+ (sf) Watch

Trust 2005-WF3 Dev

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M2 86359DLM7 B- (sf) BBB+ Watch

Trust 2005-WF3 (sf) Dev

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M3 86359DLN5 CCC (sf) B-(sf) Watch

Trust 2005-WF3 Dev

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M4 86359DLP0O CCC (sf) CCC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M5 86359DLQ8 CCC (sf) CCC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M6 86359DLR6 CC (sf) CC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M7 86359DLS4 CC (sf) CC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M8 86359DLT2 CC (sf) CC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 M9 86359DLU9 CC (sf) CC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2005-WF3 B1 86359DLV7 CC (sf) CC (sf)

Trust 2005-WF3

Structured Asset Securities Corporation Mortgage Loan 2006-BC5 Al 86359SAA2 CCC (sf) CCC (sf)

Trust 2006-BC5

Structured Asset Securities Corporation Mortgage Loan 2006-BC5 A2 86359SAB0 NR A (sf) Watch

Trust 2006-BC5 Pos
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Structured Asset Securities Corporation Mortgage Loan 2006-BC5 A3 86359SAC8 BB+ (sf) B+ (sf) Watch
Trust 2006-BC5 Pos
Structured Asset Securities Corporation Mortgage Loan 2006-BC5 A4 86359SAD6 CCC (sf) CCC (sf)

Trust 2006-BC5

Structured Asset Securities Corporation Mortgage Loan 2006-BC5 A5 86359SAE4 CCC (sf) CCC (sf)

Trust 2006-BC5

Structured Asset Securities Corporation Mortgage Loan 2006-BC6 Al 86362VAAQ CCC (sf) CCC (sf)

Trust 2006-BC6

Structured Asset Securities Corporation Mortgage Loan 2006-BC6 A2 86362VABS8 AA (sf) AA (sf) Watch
Trust 2006-BC6 Pos
Structured Asset Securities Corporation Mortgage Loan 2006-BC6 A3 86362VAC6 B (sf) B (sf) Watch
Trust 2006-BC6 Dev
Structured Asset Securities Corporation Mortgage Loan 2006-BC6 A4 86362VAD4 CCC (sf) CCC (sf)

Trust 2006-BC6

Structured Asset Securities Corporation Mortgage Loan 2006-BC6 A5 86362VAE2 CCC (sf) CCC (sf)

Trust 2006-BC6

Structured Asset Securities Corporation Mortgage Loan 2006-BC6 M1 86362VAF9 CC (sf) CC (sf)

Trust 2006-BC6

Structured Asset Securities Corporation Mortgage Loan 2006-GEL1 A2 863576EF7 AA+ (sf) AAA (sf) Watch
Trust 2006-GEL1 Neg
Structured Asset Securities Corporation Mortgage Loan 2006-GEL1 M1 863576EG5 BB (sf) BB (sf) Watch
Trust 2006-GEL1 Pos
Structured Asset Securities Corporation Mortgage Loan 2006-GEL1 M2 863576EH3 CC (sf) CC (sf)

Trust 2006-GEL1

Structured Asset Securities Corporation Mortgage Loan 2006-GEL1 M3 863576EJ9 CC (sf) CC (sf)

Trust 2006-GEL1

Structured Asset Securities Corporation Mortgage Loan 2006-GEL2 A2 86360CAB2 A+ (sf) AA+ (sf) Watch
Trust 2006-GEL2 Neg
Structured Asset Securities Corporation Mortgage Loan 2006-GEL2 M1 86360CACO CCC (sf) CCC (sf)

Trust 2006-GEL2

Structured Asset Securities Corporation Mortgage Loan 2006-GEL2 M2 86360CAD8 CC (sf) CC (sf)

Trust 2006-GEL2

Structured Asset Securities Corporation Mortgage Loan 2006-GEL3 A2 86360XAB6 BB (sf) BB (sf) Watch
Trust 2006-GEL3 Dev
Structured Asset Securities Corporation Mortgage Loan 2006-GEL3 A3 86360XAC4 B- (sf) B- (sf) Watch
Trust 2006-GEL3 Dev
Structured Asset Securities Corporation Mortgage Loan 2006-GEL3 M1 86360XAD2 CC (sf) CC (sf)

Trust 2006-GEL3

Structured Asset Securities Corporation Mortgage Loan 2006-GEL3 M2 86360XAEQ CC (sf) CC (sf)

Trust 2006-GEL3

Structured Asset Securities Corporation Mortgage Loan 2006-GEL4 A2 86361NAB7 B- (sf) B- (sf) Watch
Trust 2006-GEL4 Pos
Structured Asset Securities Corporation Mortgage Loan 2006-GEL4 A3 86361NAC5H B- (sf) B- (sf) Watch
Trust 2006-GEL4 Pos
Structured Asset Securities Corporation Mortgage Loan 2006-GEL4 M1 86361NAD3 CC (sf) CC (sf)

Trust 2006-GEL4

Structured Asset Securities Corporation Mortgage Loan 2006-GEL4 M2 86361NAE1 CC (sf) CC (sf)

Trust 2006-GEL4

Structured Asset Securities Corporation Mortgage Loan 2006-GEL4 M3 86361NAF8 CC (sf) CC (sf)

Trust 2006-GEL4

Structured Asset Securities Corporation Mortgage Loan 2006-OW1 Al 863576EM2 CCC (sf) CCC (sf)

Trust 2006-OW1
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Rating Actions (cont.)

Structured Asset Securities Corporation Mortgage Loan 2006-OW1 A4 863576EQ3 CCC (sf) B (sf) Watch

Trust 2006-OW1 Neg

Structured Asset Securities Corporation Mortgage Loan 2006-OW1 A5 863576ER1 CCC (sf) CCC (sf)

Trust 2006-OW1

Structured Asset Securities Corporation Mortgage Loan 2006-W1 Al 86361CAA3 CCC (sf) CCC (sf)

Trust 2006-W1

Structured Asset Securities Corporation Mortgage Loan 2006-W1 A3 86361CAC9 BBB (sf) A (sf) Watch

Trust 2006-W1 Neg

Structured Asset Securities Corporation Mortgage Loan 2006-W1 A4 86361CAD7 CCC (sf) CCC (sf)

Trust 2006-W1

Structured Asset Securities Corporation Mortgage Loan 2006-W1 A5 86361CAES5 CCC (sf) CCC (sf)

Trust 2006-W1

Structured Asset Securities Corporation Mortgage Loan 2006-W1 M1 86361CAF2 CCC (sf) CCC (sf)

Trust 2006-W1

Structured Asset Securities Corporation Mortgage Loan 2006-W1 M2 86361CAGO CC (sf) CC (sf)

Trust 2006-W1

Structured Asset Securities Corporation Mortgage Loan 2007-BC2 Al 86362YAA4 CCC (sf) CcCC(sf)

Trust 2007-BC2

Structured Asset Securities Corporation Mortgage Loan 2007-BC2 A2 86362YAB2 BB (sf) BB (sf) Watch

Trust 2007-BC2 Pos

Structured Asset Securities Corporation Mortgage Loan 2007-BC2 A3 86362YACO CCC (sf) CCC (sf)

Trust 2007-BC2

Structured Asset Securities Corporation Mortgage Loan 2007-BC2 A4 86362YAD8 CCC (sf) CCC (sf)

Trust 2007-BC2

Structured Asset Securities Corporation Mortgage Loan 2007-BC2 A5 86362YAE6 CCC (sf) CCC (sf)

Trust 2007-BC2

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 1-A1 86363WAA7 BB (sf) BB (sf) Watch

Trust 2007-BC3 Dev

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 1-A2 86363WAB5 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 1-A3 86363WAC3 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 1-A4 86363WAD1 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 2-Al 86363WAE9 BB (sf) BB+ (sf) Watch

Trust 2007-BC3 Dev

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 2-A2 86363WAF6 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 2-A3 86363WAG4 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 2-A4 86363WAH2 CCC (sf) CCC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 1-M1 86363WAJ8 CC (sf) CC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC3 2-M1 86363WAKS5 CC (sf) CC (sf)

Trust 2007-BC3

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 Al 86365DAA7 CCC (sf) CCC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 A2 86365DAB5 CCC (sf) CCC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 A3 86365DAC3 BB (sf) BB (sf) Watch

Trust 2007-BC4 Dev
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Structured Asset Securities Corporation Mortgage Loan 2007-BC4 A4 86365DAD1 CCC (sf) CCC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 M1 86365DAH2 CCC (sf) CCC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 M2 86365DAN9 CCC (sf) CCC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 M3 86365DAP4 CC (sf) CC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 M4 86365DAQ2 CC (sf) CC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2007-BC4 M5 86365DAR0 D (sf) CC (sf)

Trust 2007-BC4

Structured Asset Securities Corporation Mortgage Loan 2005-GEL4 M1 86359DRL3 AAA (sf) AAA (sf) Watch

Trust Series 2005-GEL4 Neg

Structured Asset Securities Corporation Mortgage Loan 2005-GEL4 M2 86359DRM1 AA+ (sf) AA+ (sf) Watch

Trust Series 2005-GEL4 Dev

Structured Asset Securities Corporation Mortgage Loan 2005-GEL4 M3 86359DRN9 CCC (sf) CcCC(sf)

Trust Series 2005-GEL4

Structured Asset Securities Corporation Mortgage Loan 2005-GEL4 M4 86359DRP4 CC (sf) CC (sf)

Trust Series 2005-GEL4

Terwin Mortgage Trust 2005-8HE 2005-8HE A-3 881561UG7 AAA (sf) AAA (sf) Watch
Neg

Terwin Mortgage Trust 2005-8HE 2005-8HE M-1 881561UH5 AA+ (sf) AAA (sf) Watch
Neg

Terwin Mortgage Trust 2005-8HE 2005-8HE M-2 881561UJ1 BB+ (sf) A(sf) Watch
Neg

Terwin Mortgage Trust 2005-8HE 2005-8HE M-3 881561UK8 CC (sf) CC (sf)

Terwin Mortgage Trust 2005-8HE 2005-8HE M-4 881561UL6 CC (sf) CC (sf)

Terwin Mortgage Trust Series TMTS 2004-11HE 2004-11HE A 881561LE2 AA- (sf) AAA (sf) Watch
Neg

Terwin Mortgage Trust Series TMTS 2004-11HE 2004-11HE S 881561LF9 NR AAA (sf) Watch
Neg

Terwin Mortgage Trust Series TMTS 2004-11HE 2004-11HE M-1 881561LG7 BB+ (sf) AA(sf) Watch
Neg

Terwin Mortgage Trust Series TMTS 2004-11HE 2004-11HE M-2 881561LH5 B- (sf) B (sf) Watch
Dev

Terwin Mortgage Trust Series TMTS 2004-11HE 2004-11HE M-3 881561LJ1 CC (sf) CC (sf)

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE M-1 881561FP4 AA (sf) AA (sf) Watch
Pos

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE M-2 881561FQ2 CC (sf) CC (sf)

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE M-3 881561FR0O CC (sf) CC (sf)

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE M-1-X 881561HP2 AA (sf) AA(sf)  Watch
Dev

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE B-1 881561HV9 CC (sf) CC (sf)

Terwin Mortgage Trust Series TMTS 2004-5HE TMTS2004-5HE B-2 88156 1HW7 CC (sf) CC (sf)

Terwin Mortgage Trust Series, TMTS 2005-6HE 2005-6HE M-2 881561RA4 AA+ (sf) AA+ (sf) Watch
Neg

Terwin Mortgage Trust Series, TMTS 2005-6HE 2005-6HE M-3 881561RB2 AA (sf) AA (sf) Watch
Neg

Terwin Mortgage Trust Series, TMTS 2005-6HE 2005-6HE M-4 881561RCO BB+ (sf) AA(sf) Watch
Neg
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Terwin Mortgage Trust Series, TMTS 2005-6HE 2005-6HE M-5 881561RD8 CCC (sf) B (sf) Watch
Neg
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 I-A 93364EAA2 CCC (sf) CCC (sf)
WaMu Asset Backed Certificates Series 2007-HE3 Trust ~ 2007-HE3 II-A1 93364EABO NR BB (sf) Watch
Pos
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 II-A-2 93364EAC8 CCC (sf) CCC (sf)
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 II-A3 93364EAD6 CCC (sf) CCC (sf)
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 I1-A4 93364EAE4 CCC (sf) CCC (sf)
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 II-A5 93364EAF1 CCC (sf) CCC (sf)
WaMu Asset Backed Certificates Series 2007-HE3 Trust 2007-HE3 M-1 93364EAG9 CC (sf) CC (sf)
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 Al-5 94980GAF8 NR AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 Al-6 94980GAG6 AAA (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AI-7 94980GAH4 AAA (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AI-8 94980GAJO A+ (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AI-9 94980GAK?7 AA+ (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-1 94980GAN1 BBB (sf) AAA(sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-2 94980GAP6 BB-(sf) AA+(sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-3 94980GAQ4 B- (sf) AA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-4 94980GAR2 CCC (sf) AA-(sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-5 94980GASO CCC (sf) A(sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-6 94980GAT8 CCC (sf) BBB(sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-7 94980GAUS5 CCC (sf) B-(sf) Watch
Trust Dev
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-8A 94980GAV3 CC (sf) CC (sf)
Trust
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-9 94980GAW 1 CC (sf) CC (sf)
Trust
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AlI-1B 94980GBC4 A+ (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AIII-3 94980GBF7 A+ (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 AIl-1A 94980GBH3 A+ (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2004-2  2004-2 M-8B 94980GBJ9 CC (sf) CC (sf)
Trust
Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 AI-1B 94981PAB6 AAA (sf) AAA (sf) Watch
Trust Neg
Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-1 94981PAD2 AA+ (sf) AA+ (sf) Watch
Trust Dev
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Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-2 94981PAEQ AA+ (sf) AA+ (sf) Watch

Trust Dev

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-3 94981PAF7 AA (sf) AA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-4 94981PAG5 A+ (sf) AA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-5 94981PAH3 BBB+ AA- (sf)  Watch

Trust (sf) Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-6 94981PAJ9 BB+ (sf) A+ (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-7 94981PAK6 B (sf) BBB+ Watch

Trust (sf) Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-8 94981PAL4 CCC (sf) BB-(sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-9 94981PAM2 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-10 94981PANO CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-11 94981PAP5 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 M-12 94981PAQ3 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-2  2005-2 AIl-3 94981PAT7 AAA (sf) AAA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-1 9497ENAA1 AAA (sf) AAA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-2 9497ENAB9 AA+ (sf) AA+ (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-3 9497ENAC7 BBB+ AA+ (sf) Watch

Trust (sf) Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-4 9497ENADS BB+ (sf) AA(sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-5 9497ENAE3 BB (sf) A (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-6 9497ENAF0 B- (sf) BB (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-7 9497ENAG8 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-8 9497ENAH6 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-9 9497ENAJ2 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 M-10 9497ENAK9 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 AI-1B 9497ENAN3 AAA (sf) AAA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-3  2005-3 AIl-3 9497ENAR4 AAA (sf) AAA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 Al-3 9497EMAC9 AA+ (sf) AAA (sf) Watch

Trust Neg

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 AIl-3 9497EMAF2 AA+ (sf) AAA (sf) Watch

Trust Neg
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Wells Fargo Home Equity Asset-Backed Securities 2005-4  2005-4 M-1 9497EMAGO0 BB (sf) BB (sf) Watch

Trust Dev

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 M-2 9497EMAHS8 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 M-3 9497EMAJ4 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 M-4 9497EMAK1 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2005-4 2005-4 M-5 9497EMAL9 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2006-3  2006-3 A-2 9497EBAB5 B- (sf) B- (sf) Watch

Trust Dev

Wells Fargo Home Equity Asset-Backed Securities 2006-3  2006-3 A-3 9497EBAC3 CCC (sf) B-(sf) Watch

Trust Dev

Wells Fargo Home Equity Asset-Backed Securities 2006-3  2006-3 M-1 9497EBAD1 CCC (sf) CCC (sf)

Trust

Wells Fargo Home Equity Asset-Backed Securities 2006-3 2006-3 M-2 9497EBAE9 CC (sf) CC (sf)

Trust

Wells Fargo Home Equity Trust 2004-1 2004-1 1-A 86359BMW8 AAA (sf) AAA (sf) Watch
Neg

Wells Fargo Home Equity Trust 2004-1 2004-1 2-Al 86359BMX6 AAA (sf) AAA (sf) Watch
Neg

Wells Fargo Home Equity Trust 2004-1 2004-1 2-A2 86359BMY4 AAA (sf) AAA (sf) Watch
Neg

Wells Fargo Home Equity Trust 2004-1 2004-1 A3 86359BNB3 A+ (sf) AAA (sf) Watch
Neg

Wells Fargo Home Equity Trust 2004-1 2004-1 M1 86359BND9 BBB (sf) AA-(sf) Watch
Neg

Wells Fargo Home Equity Trust 2004-1 2004-1 M2 86359BNE7 BB+ (sf) BB+ (sf) Watch
Dev

Wells Fargo Home Equity Trust 2004-1 2004-1 M3 86359BNF4 CCC (sf) CCC (sf)

Wells Fargo Home Equity Trust 2004-1 2004-1 M4 86359BNG2 CC (sf) CC (sf)

Wells Fargo Home Equity Trust 2004-1 2004-1 M5 86359BNHO0 CC (sf) CC (sf)

Wells Fargo Home Equity Trust 2004-1 2004-1 M6 86359BNJ6 CC (sf) CC (sf)

Wells Fargo Home Equity Trust 2004-1 2004-1 B 86359BNK3 CC (sf) CC (sf)
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