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U.S. RMBS Classes Affected By The April 24,
2012, Rating Actions
The following tables provide the issuers, series, and CUSIPs for the classes of U.S. residential mortgage-backed

securities (RMBS) transactions affected by the April 24, 2012, rating actions. For the related press release, please see

"541 Ratings On 326 U.S. RMBS Deals Lowered To 'D (sf)'," published April 24, 2012.

Ratings Lowered

Rating

Transaction Issue Series Class Collateral CUSIP To From

2005-CB6 Trust US$489.199 mil c bass mortgage
loan asset backed certificates
series 2005-CB6

2005-CB6 M-3 RMBS Subprime 12489WNS9 D
(sf)

CC (sf)

ABFC 2004-FF1 Trust US$715.231 mil abfc asset
backed certificates series
2004-FF1

2004-FF1 M-3 RMBS Subprime 04542BHP0 D
(sf)

CC (sf)

ABFC 2005-AQ1 Trust US$814.887 mil ABFC
asset-backed certificates series
2005-AQ1

2005-AQ1 M-3 RMBS Subprime 04542BMX7 D
(sf)

CC (sf)

ABFC 2007-NC1 Trust US$295.091 mil asset-backed
certificates series 2007-NC1

2007-NC1 M-4 RMBS Subprime 00076BAH7 D
(sf)

CC (sf)

Ace Securities Corp. Home
Equity Loan Trust Series
2006-CW1

US$822.319 mil asset backed
pass-through certificates series
2006-CW1

2006-CW1 M-5 RMBS Subprime 00441QAK5 D
(sf)

CC (sf)

ACE Securities Corp. Home
Equity Loan Trust, Series
2005-AG1

US$692.989 mil asset backed
pass-through certificates series
2005-AG1

2005-AG1 M-3 RMBS Subprime 004427CE8 D
(sf)

CC (sf)

Ace Securities Corp. Home
Equity Loan Trust, Series
2005-HE6

US$1.543 bil asset backed
pass-through certificates series
2005-HE6

2005-HE6 M-3 RMBS Subprime 004421SP9 D
(sf)

CC (sf)

ACE Securities Corp. Home
Equity Loan Trust, Series
2006-NC1

US$1.324 bil asset-backed
pass-through certificates series
2006-NC1

2006-NC1 M-3 RMBS Subprime 004421UW1 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-10

US$1.335 bil adjustable rate
mortgage backed pass through
certificates series 2005-10

2005-10 3-A-1-2 RMBS Alternative-A 007036TF3 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-10

US$1.335 bil adjustable rate
mortgage backed pass through
certificates series 2005-10

2005-10 3-A-2 RMBS Alternative-A 007036TG1 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-10

US$1.335 bil adjustable rate
mortgage backed pass through
certificates series 2005-10

2005-10 3-A-3-2 RMBS Alternative-A 007036TJ5 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-10

US$1.335 bil adjustable rate
mortgage backed pass through
certificates series 2005-10

2005-10 4-A-2 RMBS Alternative-A 007036TL0 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-9

US$966.486 mil adjustable rate
mortgage backed pass through
certificates series 2005-9

2005-9 3-A-1 RMBS Alternative-A 007036RZ1 D
(sf)

CC (sf)

Adjustable Rate Mortgage
Trust 2005-9

US$966.486 mil adjustable rate
mortgage backed pass through
certificates series 2005-9

2005-9 3-A-2 RMBS Alternative-A 007036SA5 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Alternative Loan Trust
2004-34T1

US$211.002 mil mortgage
pass-through certificates series
2004-34T1

2004-34T1 B-1 RMBS Alternative-A 12667FM36 D
(sf)

CC (sf)

Alternative Loan Trust
2005-13CB

US$737.001 mil mortgage
pass-through certificates, series
2005-13CB

2005-13CB B-1 RMBS Alternative-A 12667GAM5 D
(sf)

CC (sf)

Alternative Loan Trust
2005-16

US$654.075 mil mortgage pass
through certificates series
2005-16

2005-16 M-2 RMBS Alternative-A 12667GMN0 D
(sf)

CC (sf)

Alternative Loan Trust
2005-37T1

US$349 mil mortgage pass
through certificates series
2005-37T1

2005-37T1 M RMBS Alternative-A 12667G3A9 D
(sf)

CC (sf)

Alternative Loan Trust
2005-38

US$1.864 bil mortgage
pass-through certificates series
2005-38

2005-28 A-2 RMBS Alternative-A 12667GZ22 D
(sf)

CC (sf)

Alternative Loan Trust
2005-38

US$1.864 bil mortgage
pass-through certificates series
2005-38

2005-28 A-6 RMBS Alternative-A 12667GZ63 D
(sf)

CC (sf)

Alternative Loan Trust 2005-4 US$369.5 mil mortgage
pass-through certificates series
2005-4

2005-4 M RMBS Alternative-A 12667F7R0 D
(sf)

CC (sf)

Alternative Loan Trust
2005-41

US$794.923 mil mortgage
pass-through certificates series
2005-41

2005-41 1-A-2B RMBS Alternative-A 12667GW25 D
(sf)

CC (sf)

Alternative Loan Trust
2005-41

US$794.923 mil mortgage
pass-through certificates series
2005-41

2005-41 1-A-2C RMBS Alternative-A 12667GW33 D
(sf)

CC (sf)

Alternative Loan Trust
2005-41

US$794.923 mil mortgage
pass-through certificates series
2005-41

2005-41 2-A-1 RMBS Alternative-A 12667GR96 D
(sf)

CC (sf)

Alternative Loan Trust
2005-41

US$794.923 mil mortgage
pass-through certificates series
2005-41

2005-41 2-A-3 RMBS Alternative-A 12667G3K7 D
(sf)

CC (sf)

Alternative Loan Trust
2005-62

US$1.604 bil mortgage pass
through certificates series
2005-62

2005-62 1-A-2 RMBS Alternative-A 12668ATP0 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-1 RMBS Alternative-A 12668AZL2 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-3 RMBS Alternative-A 12668AZN8 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-4 RMBS Alternative-A 12668AZP3 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-5 RMBS Alternative-A 12668AZQ1 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-6 RMBS Alternative-A 12668AZR9 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-8 RMBS Alternative-A 12668AZT5 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-9 RMBS Alternative-A 12668AZU2 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-10 RMBS Alternative-A 12668AZV0 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-11 RMBS Alternative-A 12668AZW8 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-12 RMBS Alternative-A 12668AZX6 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-14 RMBS Alternative-A 12668AZZ1 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-16 RMBS Alternative-A 12668AA39 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-17 RMBS Alternative-A 12668AA47 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 1-A-18 RMBS Alternative-A 12668AA54 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 2-A-1 RMBS Alternative-A 12668AA62 D
(sf)

CC (sf)

Alternative Loan Trust
2005-64CB

US$849.411 mil mortgage
pass-through certificates series
2005-64CB

2005-64CB 3-A-1 RMBS Alternative-A 12668AA70 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-2 RMBS Alternative-A 12668AT70 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-3 RMBS Alternative-A 12668AT88 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-4 RMBS Alternative-A 12668AT96 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-5 RMBS Alternative-A 12668AU29 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-7 RMBS Alternative-A 12668AU45 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-8 RMBS Alternative-A 12668AU52 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-9 RMBS Alternative-A 12668AU60 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-10 RMBS Alternative-A 12668AU78 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-12 RMBS Alternative-A 12668AU94 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 1-A-13 RMBS Alternative-A 12668AV28 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 2-A-2 RMBS Alternative-A 12668AV44 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 2-A-3 RMBS Alternative-A 12668AV51 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 2-A-4 RMBS Alternative-A 12668AV69 D
(sf)

CC (sf)

Alternative Loan Trust
2005-73CB

US$363.723 mil mortgage
pass-through certificates series
2005-73CB

2005-73CB 2-A-5 RMBS Alternative-A 12668AW68 D
(sf)

CC (sf)

Alternative Loan Trust
2005-77T1

US$1.065 bil mortgage pass
through certificates series
2005-77T1

2005-77T1 1-A-1 RMBS Alternative-A 12668BCF8 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-77T1

US$1.065 bil mortgage pass
through certificates series
2005-77T1

2005-77T1 1-A-2 RMBS Alternative-A 12668BCG6 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-77T1

US$1.065 bil mortgage pass
through certificates series
2005-77T1

2005-77T1 1-A-3 RMBS Alternative-A 12668BCH4 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-77T1

US$1.065 bil mortgage pass
through certificates series
2005-77T1

2005-77T1 1-A-4 RMBS Alternative-A 12668BCJ0 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-7CB

US$1.028 bil mortgage
pass-through certificates series
2005-7CB

2005-7CB B-1 RMBS Alternative-A 12667F4X0 D
(sf)

CC (sf)

Alternative Loan Trust
2005-84

US$957.813 mil mortgage pass
through certificates, series
2005-84

2005-84 3-A-1 RMBS Alternative-A 12668BAX1 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-J7

US$234.859 mil mortgage pass
through certificates series
2005-J7

2005-J7 M RMBS Alternative-A 12667GG80 D
(sf)

CCC
(sf)

Alternative Loan Trust
2005-J9

US$264.575 mil mortgage pass
through certificates series
2005-J9

2005-J9 M RMBS Alternative-A 12667GV34 D
(sf)

CC (sf)

Alternative Loan Trust
2006-23CB

US$997.998 mil mortgage pass
through certificates series
2006-23CB

2006-23CB 1-A-9 RMBS Alternative-A 02147RAJ9 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-23CB

US$997.998 mil mortgage pass
through certificates series
2006-23CB

2006-23CB 1-A-11 RMBS Alternative-A 02147RAL4 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-36T2

US$744.969 mil mortgage
pass-through certificates series
2006-36T2

2006-36T2 1-A-4 RMBS Alternative-A 02146XAC2 D
(sf)

CC (sf)

Alternative Loan Trust
2006-40T1

US$599.978 mil mortgage pass
through certificates series
2006-40T1

2006-40T1 2-A-1 RMBS Alternative-A 02148KAQ7 D
(sf)

CC (sf)

Alternative Loan Trust
2006-40T1

US$599.978 mil mortgage pass
through certificates series
2006-40T1

2006-40T1 2-A-4 RMBS Alternative-A 02148KAT1 D
(sf)

CC (sf)

Alternative Loan Trust
2006-6CB

US$2.184 bil mortgage pass
through certificates series
2006-6CB

2006-6CB 2-A-1 RMBS Alternative-A 12668BSF1 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-6CB

US$2.184 bil mortgage pass
through certificates series
2006-6CB

2006-6CB 2-A-4 RMBS Alternative-A 12668BSJ3 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-1 RMBS Alternative-A 02149DAD1 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-2 RMBS Alternative-A 02149DAE9 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-4 RMBS Alternative-A 02149DBH1 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-5 RMBS Alternative-A 02149DBK4 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-6 RMBS Alternative-A 02149DBM0 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-HY13

US$891.774 mil mortgage
pass-through certificates series
2006-HY13

2006-HY13 2-A-7 RMBS Alternative-A 02149DBP3 D
(sf)

CCC
(sf)

Alternative Loan Trust
2006-OA22

US$380.943 mil mortgage
pass-through certificates series
2006-OA22

2006-OA22 M-1 RMBS Alternative-A 23245PAE1 D
(sf)

CC (sf)

Alternative Loan Trust
2006-OC11

US$1.089 bil mortgage
pass-through certificates series
2006-OC11

2006-OC11 2-A-2A RMBS Alternative-A 23244JAC0 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 1-A-6 RMBS Alternative-A 02151NAF9 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 1-A-7 RMBS Alternative-A 02151NBV3 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-1 RMBS Alternative-A 02151NAH5 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-2 RMBS Alternative-A 02151NAJ1 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-5 RMBS Alternative-A 02151NAM4 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-6 RMBS Alternative-A 02151NAN2 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-18 RMBS Alternative-A 02151NBA9 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-18CB

US$724.992 mil mortgage
pass-through certificates series
2007-18CB

2007-18CB 2-A-20 RMBS Alternative-A 02151NBC5 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-23CB

US$1.038 bil mortgage
pass-through certificates series
2007-23CB

2007-23CB A-1 RMBS Alternative-A 02151EAA0 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-23CB

US$1.038 bil mortgage
pass-through certificates series
2007-23CB

2007-23CB A-7 RMBS Alternative-A 02151EAR3 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-23CB

US$1.038 bil mortgage
pass-through certificates series
2007-23CB

2007-23CB A-8 RMBS Alternative-A 02151EAS1 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

Alternative Loan Trust
2007-23CB

US$1.038 bil mortgage
pass-through certificates series
2007-23CB

2007-23CB A-10 RMBS Alternative-A 02151EAU6 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-4CB

US$584.996 mil mortgage pass
through certificates

2007-4CB I-A-43 RMBS Alternative-A 02148FCQ6 D
(sf)

CCC
(sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-8 RMBS Alternative-A 02147BAH8 D
(sf)

CC (sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-21 RMBS Alternative-A 02147BAW5 D
(sf)

CC (sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-22 RMBS Alternative-A 02147BAX3 D
(sf)

CC (sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-23 RMBS Alternative-A 02147BAY1 D
(sf)

CC (sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-24 RMBS Alternative-A 02147BAZ8 D
(sf)

CC (sf)

Alternative Loan Trust
2007-7T2

US$370.951 mil mortgage
pass-through certificates series
2007-7T2

2007-7T2 A-25 RMBS Alternative-A 02147BBA2 D
(sf)

CC (sf)

Alternative Loan Trust
2007-HY6

US$869.708 mil mortgage
pass-through certificates series
2007-HY6

2007-HY6 A-5 RMBS Alternative-A 02151JAE1 D
(sf)

CC (sf)

Alternative Loan Trust
2007-HY9

US$578.978 mil mortgage
pass-through certificates series
2007-HY9

2007-HY9 M-1 RMBS Alternative-A 02152BAD9 D
(sf)

CC (sf)

Alternative Loan Trust
2007-OA7

US$771.733 mil mortgage
pass-through certificates series
2007-OA7

2007-OA7 A-3 RMBS Alternative-A 126680AF4 D
(sf)

CC (sf)

Alternative Loan Trust
2007-OH2

US$994.639 mil mortgage
pass-through certificates series
2007-OH2

2007-OH2 M-2 RMBS Alternative-A 02151RAF0 D
(sf)

CC (sf)

American Home Mortgage
Assets Trust 2007-2

US$1.743 bil mortgage-backed
pass-through certificates series
2007-2

2007-2 A-2-A RMBS Alternative-A 026930AC1 D
(sf)

CC (sf)

American Home Mortgage
Assets Trust 2007-2

US$1.743 bil mortgage-backed
pass-through certificates series
2007-2

2007-2 A-2-B RMBS Alternative-A 026930AR8 D
(sf)

CC (sf)

Ameriquest Mortgage
Securities Inc.

US$1.6 bil asset-backed
pass-through certificates series
2003-6

2003-6 M-5 RMBS Subprime 03072SGT6 D
(sf)

CC (sf)

Ameriquest Mortgage
Securities Inc.

US$1.487 bil asset-backed
pass-through certificates series
2005-R5

2005-R5 M-8 RMBS Subprime 03072SE92 D
(sf)

CC (sf)

Ameriquest Mortgage
Securities Inc.

US$1.2 bil asset-backed
pass-through certificates serie
2005-R6

2005-R6 M-8 RMBS Subprime 03072SG90 D
(sf)

CC (sf)

Argent Securities Inc. US$575.001 mil asset-backed
pass-through certificates, series
2003-W4

2003-W4 M-5 RMBS Subprime 040104CH2 D
(sf)

CC (sf)

Argent Securities Inc. US$2.75 bil asset backed
pass-through certificates series
2005-W2

2005-W2 M-4 RMBS Subprime 040104NG2 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Asset Backed Securities
Corporation Home Equity
Loan Trust Series 2003-HE3

US$606.752 mil asset backed
pass-through certificates series
2003-HE3

2003-HE3 M4 RMBS Subprime 04541GEP3 D
(sf)

CC (sf)

Asset Repackaging Vehicle
Limited

US$119.88 mil re-remic
certificates series 2009-17

2009-17 A5 RMBS Re-Remic D
(sf)

CC (sf)

Banc of America Funding
2005-H

US$817.2 mil mortgage
pass-through certificates series
2005-H

2005-H 6-A-2 RMBS Alternative-A 05946XJ61 D
(sf)

CC (sf)

Banc of America Funding
2006-D Trust

US$1.785 bil mortgage pass
through certificates series
2006-D

2006-D 2-A-1 RMBS Alternative-A 058933AE2 D
(sf)

CC (sf)

Banc of America Funding
2006-D Trust

US$1.785 bil mortgage pass
through certificates series
2006-D

2006-D 2-A-2 RMBS Alternative-A 058933AF9 D
(sf)

CC (sf)

Banc of America Funding
2006-D Trust

US$1.785 bil mortgage pass
through certificates series
2006-D

2006-D 3-A-2 RMBS Alternative-A 058933AH5 D
(sf)

CC (sf)

Banc of America Funding
2006-E Trust

US$637.413 mil mortgage
pass-through certificates series
2006-E

2006-E 2-A-2 RMBS Prime Jumbo 05950DAE0 D
(sf)

CC (sf)

Banc of America Funding
2007-5 Trust

US$546.023 mil mortgage
pass-through certificates series
2007-5

2007-5 7-A-3 RMBS Alternative-A 059523AZ3 D
(sf)

CCC
(sf)

Banc of America Funding
2007-5 Trust

US$546.023 mil mortgage
pass-through certificates series
2007-5

2007-5 7-A-5 RMBS Alternative-A 059523BB5 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 2-A-2 RMBS Alternative-A 059529AF4 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 2-A-3 RMBS Alternative-A 059529AG2 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 C-A-1 RMBS Alternative-A 059529BB2 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 3-A-5 RMBS Alternative-A 059529AM9 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 3-A-8 RMBS Alternative-A 059529AQ0 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 3-A-12 RMBS Alternative-A 059529AU1 D
(sf)

CCC
(sf)

Banc of America Funding
2007-7 Trust

US$1.275 bil mortgage pass
through certificates series
2007-7

2007-7 3-A-14 RMBS Alternative-A 059529AW7 D
(sf)

CCC
(sf)

Banc of America Funding
2007-E Trust

US$1.035 bil mortgage
pass-through certificates series
2007-E

2007-E 4-A-2 RMBS Prime Jumbo 05954DAH9 D
(sf)

CC (sf)

Banc of America Funding
2007-E Trust

US$1.035 bil mortgage
pass-through certificates series
2007-E

2007-E 6-A-2 RMBS Prime Jumbo 05954DAM8 D
(sf)

CC (sf)

Banc of America Funding
2007-E Trust

US$1.035 bil mortgage
pass-through certificates series
2007-E

2007-E C-A-9 RMBS Prime Jumbo 05954DCH7 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Banc of America Funding
2008-1 Trust

US$260.085 mil mortgage
pass-through certificates series
2008-1

2008-1 M-4 RMBS Alternative-A 05955AAN1 D
(sf)

CC (sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-3 RMBS Prime Jumbo 05954CAG3 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-8 RMBS Prime Jumbo 05954CAM0 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-9 RMBS Prime Jumbo 05954CAN8 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-1 RMBS Prime Jumbo 05954CAE8 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-10 RMBS Prime Jumbo 05954CAP3 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-11 RMBS Prime Jumbo 05954CAQ1 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-12 RMBS Prime Jumbo 05954CAR9 D
(sf)

CCC
(sf)

Banc of America Mortgage
2007-3 Trust

US$635.834 mil mortgage
pass-through certificates series
2007-3

2007-3 2-A-13 RMBS Prime Jumbo 05954CAS7 D
(sf)

CCC
(sf)

Banc of America Mortgage
Securities Inc

US$354.264 mil mortgage
pass-through certificates series
2005-L

2005-L 2-A-1 RMBS Prime Jumbo 05949CPG5 D
(sf)

CC (sf)

Banc of America Mortgage
Securities Inc

US$354.264 mil mortgage
pass-through certificates series
2005-L

2005-L 2-A-2 RMBS Prime Jumbo 05949CPH3 D
(sf)

CC (sf)

Banc of America Mortgage
Securities Inc

US$354.264 mil mortgage
pass-through certificates series
2005-L

2005-L 2-A-3 RMBS Prime Jumbo 05949CPJ9 D
(sf)

CC (sf)

Banc of America Mortgage
Securities Inc

US$354.264 mil mortgage
pass-through certificates series
2005-L

2005-L 2-A-4 RMBS Prime Jumbo 05949CPK6 D
(sf)

CC (sf)

Banc of America Mortgage
Securities Inc

US$354.264 mil mortgage
pass-through certificates series
2005-L

2005-L 2-A-5 RMBS Prime Jumbo 05949CPL4 D
(sf)

CC (sf)

Banc of America Mortgage
Trust 2004-6

US$500.52 mil mortgage
pass-through certificates, series
2004-6

2004-6 1-B-4 RMBS Prime Jumbo 05949AKR0 D
(sf)

CC (sf)

Banc of America Mortgage
Trust 2005-2

US$325.685 mil mortgage
pass-through certificates series
2005-2

2005-2 B-4 RMBS Prime Jumbo 05949AW30 D
(sf)

CC (sf)

Bank of America Mortgage
Securities Inc.

US$727.316 mil mortgage
pass-through certificates series
2004-C

2004-C B-5 RMBS Prime Jumbo 05948X6C0 D
(sf)

CC (sf)

Bayview Commercial Asset
Trust 2005-4

US$498.691 mil asset backed
securities series 2005-4

2005-4 B-3 RMBS Small Balance
Commercial

07324SDB5 D
(sf)

CCC
(sf)

Bayview Commercial Asset
Trust 2006-SP2

US$352.971 mil bayview
commerical asset trust 2006-SP2
asset backed securities

2006-SP2 B-3 RMBS Small Balance
Commercial

07325KAK4 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

Bayview Financial Mortgage
Pass-Through Trust 2006-A

US$768.483 mil mortgage
pass-through certificates series
2006-A

2006-A B-3 RMBS Re-Performing 07325NDE9 D
(sf)

CC (sf)

Bear Stearns ALT-A Trust
2005-9

US$2.49 bil mortgage pass
through certificates series
2005-9

2005-9 II-6A-2 RMBS Alternative-A 07386HYJ4 D
(sf)

CC (sf)

Bear Stearns ALT-A Trust
2005-9

US$2.49 bil mortgage pass
through certificates series
2005-9

2005-9 I-1A-2 RMBS Alternative-A 07386HXP1 D
(sf)

CCC
(sf)

Bear Stearns ALT-A Trust
2006-2

US$1.641 bil mortgage
pass-through certificates series
2006-2

2006-2 II-3A-1 RMBS Alternative-A 07386HF71 D
(sf)

CC (sf)

Bear Stearns ALT-A Trust
2006-7

US$1.266 bil mortgage
pass-through certificates series
2006-7

2006-7 II-3A-2 RMBS Alternative-A 073875AP1 D
(sf)

CC (sf)

Bear Stearns ARM Trust
2004-8

US$872.619 mil mortgage
pass-through certificates series
2004-8

2004-8 I-B-2 RMBS Prime Jumbo 07384M2J0 D
(sf)

CC (sf)

Bear Stearns ARM Trust
2005-1

US$720.482 mil mortgage
pass-through certificates series
2005-1

2005-1 B-3 RMBS Prime Jumbo 07387AAM7 D
(sf)

CC (sf)

Bear Stearns ARM Trust
2007-4

US$1.137 bil bear stearns arm
trust mortgage pass-through
certificates series 2007-4

2007-4 II-2A-1 RMBS Prime Jumbo 07401CAV5 D
(sf)

CCC
(sf)

Bear Stearns Asset Backed
Securities I Trust 2005-AC2

US$557.2 mil asset backed
certificates series 2005-AC2

2005-AC2 I-B-2 RMBS Alternative-A 073879SR0 D
(sf)

CC (sf)

Bear Stearns Asset Backed
Securities I Trust 2006-AC1

US$799.632 mil asset backed
certificates series 2006-AC1

2006-AC1 I-M-1 RMBS Alternative-A 07387UCG4 D
(sf)

CC (sf)

Bear Stearns Asset Backed
Securities I Trust 2006-HE1

US$661.201 mil asset-backed
certificates series 2006-HE1

2006-HE1 I-M-6 RMBS Subprime 0738796U7 D
(sf)

CC (sf)

Bear Stearns Asset Backed
Securities I Trust 2006-HE8

US$425.157 mil asset backed
certificates series 2006-HE8

2006-HE8 I-M-3 RMBS Subprime 07388JAF2 D
(sf)

CC (sf)

Bear Stearns Asset Backed
Securities I Trust 2007-HE4

US$868.973 mil asset-backed
certificates series 2007-HE4

2007-HE4 M-1 RMBS Subprime 07386RAF6 D
(sf)

CC (sf)

Bear Stearns Asset Backed
Securities Trust 2007-SD1

US$287.278 mil asset-backed
certificates series 2007-SD1

2007-SD1 I-B-1 RMBS Outside the
Guidelines

07389QAH1 D
(sf)

CC (sf)

Bear Stearns Asset-Backed
Securities I Trust 2005-HE7

US$957.969 mil asset-backed
certificates series 2005-HE7

2005-HE7 M-5 RMBS Subprime 073879ZL5 D
(sf)

CC (sf)

Bear Stearns Mortgage
Funding Trust 2006-AR3

US$802.543 mil mortgage pass
through certificates series
2006-AR3

2006-AR3 II-A-2A RMBS Alternative-A 07400HAR4 D
(sf)

CCC
(sf)

Bear Stearns Mortgage
Funding Trust 2006-AR3

US$802.543 mil mortgage pass
through certificates series
2006-AR3

2006-AR3 II-A-2B RMBS Alternative-A 07400HBD4 D
(sf)

CCC
(sf)

Bear Stearns Mortgage
Funding Trust 2007-AR4

US$1.311 bil mortgage
pass-through certificates series
2007-AR4

2007-AR4 II-B-1 RMBS Alternative-A 07401YAU9 D
(sf)

CC (sf)

BellaVista Mortgage Trust
2005-1

US$911.999 mil million mortgage
pass-through certificates, series
2005-1

2005-1 B-2 RMBS Alternative-A 07820QBW4 D
(sf)

CC (sf)

BNC Mortgage Loan Trust
2007-2

US$1.116 bil mortgage
pass-through certificates series
2007-2

2007-2 M3 RMBS Subprime 05569QAH7 D
(sf)

CC (sf)

BNC Mortgage Loan Trust
2007-3

US$776.626 mil BNC mortgage
loan trust 2007-3

2007-3 M3 RMBS Subprime 05568QAH8 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Carrington Mortgage Loan
Trust, Series 2006-NC4

US$1.619 bil carrington
mortgage loan trust series
2006-NC4, asset-backed
pass-through certificates series
2006-NC4

2006-NC4 M-2 RMBS Subprime 14453MAG9 D
(sf)

CC (sf)

Carrington Mortgage Loan
Trust, Series 2006-NC5

US$1.14 bil asset-backed
pass-through certificates series
2006-NC5

2006-NC5 M-2 RMBS Subprime 144539AG8 D
(sf)

CC (sf)

Carrington Mortgage Loan
Trust, Series 2007-HE1

US$384.546 mil asset-backed
pass-through certificates series
2007-HE1

2007-HE1 M-5 RMBS Subprime 14454EAJ0 D
(sf)

CC (sf)

C-BASS 2006-CB6 Trust US$764.71 mil c bass mortgage
loan asset backed certificates
series 2006-CB6

2006-CB6 M-2 RMBS Subprime 14986PAG8 D
(sf)

CC (sf)

C-BASS ABS, LLC 2005-B
Trust Certificates, Series
2005-B

US$20.25 mil class a, class m-1,
class m-2, class m-3, class m-4,
class m-5 and class b
certificates, series 2005-B

2005-B M-5 RMBS Re-Remic 124860FU6 D
(sf)

CC (sf)

C-BASS Mortgage Loan
Asset-Backed Certificates,
Series 2006-CB8

US$571.698 mil asset backed
certificates series 2006-CB8

2006-CB8 M-1 RMBS Subprime 1248P1AF1 D
(sf)

CC (sf)

Centex Home Equity Loan
Trust 2005-D

US$996 mil centex home equity
loan asset-backed certificates
series 2005-D

2005-D B-2 RMBS Subprime 152314PV6 D
(sf)

CC (sf)

Chase Mortgage Finance
Trust Series 2007-A1

US$4.101 bil mulit-class
mortgage pass-through
certificates series 2007-A1

2007-A1 I-B1 RMBS Prime Jumbo 161630CR7 D
(sf)

CC (sf)

ChaseFlex Trust Series
2005-2

US$655.068 mil multi-class
mortgage pass-through
certificates series 2005-2

2005-2 B-1 RMBS Prime Jumbo 16165TBW2 D
(sf)

CC (sf)

ChaseFlex Trust Series
2007-3

US$760.055 mil multi class
mortgage pass through
certificates series 2007-3

2007-3 II-M2 RMBS Alternative-A 16165AAL8 D
(sf)

CC (sf)

ChaseFlex Trust Series
2007-M1

US$939.943 mil multi-class
mortgage pass-through
certificates series 2007-M1

2007-M1 2-F7 RMBS Alternative-A 16165YAW2 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2006-HYB2

US$665.877 mil mortgage pass
through certificates series
2006-HYB2

2006-HYB2 1-A-1 RMBS Prime Jumbo 126694C63 D
(sf)

CCC
(sf)

CHL Mortgage Pass -Through
Trust 2007-16

US$777 mil mortgage pass
through certificates series
2007-16

2007-16 A-2 RMBS Prime Jumbo 12544MAB5 D
(sf)

CCC
(sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-1 RMBS Prime Jumbo 17025QAA5 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-3 RMBS Prime Jumbo 17025QAC1 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-4 RMBS Prime Jumbo 17025QAD9 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-8 RMBS Prime Jumbo 17025QAH0 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-9 RMBS Prime Jumbo 17025QAJ6 D
(sf)

CC (sf)

www.standardandpoors.com/ratingsdirect 11

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S270852C | Linx User

U.S. RMBS Classes Affected By The April 24, 2012, Rating Actions



Ratings Lowered (cont.)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-11 RMBS Prime Jumbo 17025QAW7 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-13 RMBS Prime Jumbo 17025QAY3 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-15 RMBS Prime Jumbo 17025QBA4 D
(sf)

CC (sf)

CHL Mortgage Pass Through
Trust 2007-J3

US$225.909 mil mortgage pass
through certficates series
2007-J3

2007-J3 A-17 RMBS Prime Jumbo 17025QBC0 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2004-11

US$434.415 mil mortgage
pass-through certificates series
2004-11

2004-11 B-3 RMBS Prime Jumbo 12669FD83 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2005-2

US$1.243 bil mortgage pass
through certificates series
2005-2

2005-2 M-2 RMBS Alternative-A 12669GSF9 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2005-3

US$1.517 bil mortgage
pass-through certificates series
2005-3

2005-3 M-2 RMBS Alternative-A 12669GUB5 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2005-31

US$627.595 mil mortgage
pass-through certificates series
2005-31

2005-31 2-A-1 RMBS Prime Jumbo 126694UL0 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2005-31

US$627.595 mil mortgage
pass-through certificates series
2005-31

2005-31 2-A-2 RMBS Prime Jumbo 126694UM8 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2005-31

US$627.595 mil mortgage
pass-through certificates series
2005-31

2005-31 2-A-3 RMBS Prime Jumbo 126694UN6 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-1 RMBS Prime Jumbo 17025JAA1 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-3 RMBS Prime Jumbo 17025JAC7 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-5 RMBS Prime Jumbo 17025JAE3 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-6 RMBS Prime Jumbo 17025JAF0 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-9 RMBS Prime Jumbo 17025JAJ2 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-10 RMBS Prime Jumbo 17025JAK9 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-11 RMBS Prime Jumbo 17025JAL7 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-12 RMBS Prime Jumbo 17025JAM5 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-14 RMBS Prime Jumbo 17025JAP8 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

CHL Mortgage Pass-Through
Trust 2007-13

US$574.963 mil mortgage
pass-through certificates series
2007-13

2007-13 A-15 RMBS Prime Jumbo 17025JAQ6 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 1-A-1 RMBS Prime Jumbo 17025TAA9 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 1-A-17 RMBS Prime Jumbo 17025TAS0 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 1-A-18 RMBS Prime Jumbo 17025TAT8 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 1-A-27 RMBS Prime Jumbo 17025TBC4 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 1-A-28 RMBS Prime Jumbo 17025TBD2 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 2-A-1 RMBS Prime Jumbo 17025TBH3 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 2-A-3 RMBS Prime Jumbo 17025TBK6 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 2-A-10 RMBS Prime Jumbo 17025TCC3 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-15

US$1.038 bil mortgage
pass-through certificates series
2007-15

2007-15 2-A-6 RMBS Prime Jumbo 17025TBN0 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-17

US$878.585 mil mortgage pass
through certificates series
2007-17

2007-17 1-A-4 RMBS Prime Jumbo 12544KAD5 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-17

US$878.585 mil mortgage pass
through certificates series
2007-17

2007-17 2-A-2 RMBS Prime Jumbo 12544KAG8 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-17

US$878.585 mil mortgage pass
through certificates series
2007-17

2007-17 3-A-2 RMBS Prime Jumbo 12544KAK9 D
(sf)

CC (sf)

CHL Mortgage Pass-Through
Trust 2007-18

US$413.464 mil mortgage
pass-through certificates
2007-18

2007-18 1-A-2 RMBS Prime Jumbo 12544JAB2 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-18

US$413.464 mil mortgage
pass-through certificates
2007-18

2007-18 1-A-3 RMBS Prime Jumbo 12544JAR7 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-18

US$413.464 mil mortgage
pass-through certificates
2007-18

2007-18 2-A-2 RMBS Prime Jumbo 12544JAF3 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-1 RMBS Prime Jumbo 12544CAA9 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-2 RMBS Prime Jumbo 12544CAB7 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-3 RMBS Prime Jumbo 12544CAC5 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-4 RMBS Prime Jumbo 12544CAD3 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-5 RMBS Prime Jumbo 12544CAE1 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-6 RMBS Prime Jumbo 12544CAF8 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-7 RMBS Prime Jumbo 12544CAG6 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-8 RMBS Prime Jumbo 12544CAH4 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-10 RMBS Prime Jumbo 12544CAK7 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-11 RMBS Prime Jumbo 12544CAL5 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-12 RMBS Prime Jumbo 12544CAM3 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-13 RMBS Prime Jumbo 12544CAN1 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-14 RMBS Prime Jumbo 12544CAP6 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-15 RMBS Prime Jumbo 12544CAQ4 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-16 RMBS Prime Jumbo 12544CAR2 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-17 RMBS Prime Jumbo 12544CAS0 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-20 RMBS Prime Jumbo 12544CAV3 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-2

US$499.997 mil mortgage
pass-through certificates series
2007-2

2007-2 A-21 RMBS Prime Jumbo 12544CAW1 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-8

US$855 mil mortgage
pass-through certificates series
2007-8

2007-8 1-A-2 RMBS Prime Jumbo 12545AAB0 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-HY1

US$396.371 mil mortgage pass
through certificates series
2007-HY1

2007-HY1 2-A-1 RMBS Prime Jumbo 12544EAC1 D
(sf)

CCC
(sf)

CHL Mortgage Pass-Through
Trust 2007-HYB2

US$633.37 mil mortgage
pass-through certificates series
2007-HYB2

2007-HYB2 3-A-1 RMBS Alternative-A 125438AB7 D
(sf)

CCC
(sf)

Citicorp Residential Mortgage
Trust Series 2007-1

US$705.718 mil REMIC
pass-through certificates series
2007-1

2007-1 M-8 RMBS Subprime 173109AP4 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Citicorp Residential Mortgage
Trust Series 2007-2

US$863.062 mil REMIC pass
through certificates series
2007-2

2007-2 M-8 RMBS Alternative-A 17312HAP4 D
(sf)

CC (sf)

Citigroup Mortgage Loan
Trust 2006-AR7

US$946.08 mil mortgage
pass-through certificates series
2006-AR7

2006-AR7 1-A4A RMBS Alternative-A 172987AF6 D
(sf)

CCC
(sf)

Citigroup Mortgage Loan
Trust 2007-AHL3

US$920.494 mil asset-backed
pass-through certificates series
2007-AHL3

2007-AHL3 M-7 RMBS Subprime 17312GAK7 D
(sf)

CC (sf)

Citigroup Mortgage Loan
Trust 2007-AMC4

US$1.171 bil asset-backed
pass-through certificates series
2007-AMC4

2007-AMC4 M-3 RMBS Subprime 17313BAH4 D
(sf)

CC (sf)

Citigroup Mortgage Loan
Trust 2007-AR4

US$1.182 bil mortgage
pass-through certificates series
2007-AR4

2007-AR4 2-A3A RMBS Prime Jumbo 17311WAH0 D
(sf)

CCC
(sf)

CitiMortgage Alternative
Loan Trust, Series 2006-A1

US$506.974 mil senior and
subordinated remic pass-through
certificates series 2006-A1

2006-A1 IA-2 RMBS Alternative-A 17309AAB5 D
(sf)

CCC
(sf)

CitiMortgage Alternative
Loan Trust, Series 2006-A1

US$506.974 mil senior and
subordinated remic pass-through
certificates series 2006-A1

2006-A1 IA-3 RMBS Alternative-A 17309AAC3 D
(sf)

CCC
(sf)

CitiMortgage Alternative
Loan Trust, Series 2006-A1

US$506.974 mil senior and
subordinated remic pass-through
certificates series 2006-A1

2006-A1 IA-4 RMBS Alternative-A 17309AAD1 D
(sf)

CCC
(sf)

CitiMortgage Alternative
Loan Trust, Series 2006-A1

US$506.974 mil senior and
subordinated remic pass-through
certificates series 2006-A1

2006-A1 IA-5 RMBS Alternative-A 17309AAE9 D
(sf)

CCC
(sf)

CitiMortgage Alternative
Loan Trust, Series 2006-A1

US$506.974 mil senior and
subordinated remic pass-through
certificates series 2006-A1

2006-A1 IA-6 RMBS Alternative-A 17309AAF6 D
(sf)

CCC
(sf)

CMALT (CitiMortgage
Alternative Loan Trust),
Series 2006-A6

US$503.904 mil remic
pass-through certificates series
2006-A6

2006-A6 IA-7 RMBS Alternative-A 12566RAG6 D
(sf)

CCC
(sf)

CMALT (CitiMortgage
Alternative Loan Trust),
Series 2007-A8

US$514.115 mil senior and
subordinated remic pass-through
certificates series 2007-A8

2007-A8 A-1 RMBS Alternative-A 17313MAA5 D
(sf)

CCC
(sf)

Credit Suisse First Boston
Mortgage Securities Corp
CSMC Series 2008-3R

US$138.389 mil certificates
series 2008-3R

2008-3R 1-A-1 RMBS Re-Remic 12640WAA8 D
(sf)

CC (sf)

Credit Suisse First Boston
Mortgage Securities Corp
CSMC Series 2008-3R

US$138.389 mil certificates
series 2008-3R

2008-3R 1-A-3 RMBS Re-Remic 12640WAE0 D
(sf)

CC (sf)

Credit Suisse First Boston
Mortgage Securities Corp.

US$324.839 mil CSFB
mortgage-backed pass-through
certificates series 2002-AR2

2002-AR2 I-B-1 RMBS Alternative-A 22540VTW2 D
(sf)

CC (sf)

Credit Suisse First Boston
Mortgage Securities Corp.

US$324.839 mil CSFB
mortgage-backed pass-through
certificates series 2002-AR2

2002-AR2 I-A RMBS Alternative-A 22540VTR3 D
(sf)

CCC
(sf)

Credit Suisse First Boston
Mortgage Securities Corp.

US$498.788 mil csfb
mortgage-backed pass-through
certificates series 2003-10

2003-10 C-B-5 RMBS Prime Jumbo 22541N7F0 D
(sf)

CC (sf)

Credit Suisse First Boston
Mortgage Securities Corp.

US$951.729 mil csfb
mortgage-backed pass-through
certificates series 2003-AR24

2003-AR24 C-B-4 RMBS Alternative-A 22541QUE0 D
(sf)

CC (sf)

Credit Suisse First Boston
Mortgage Securities Corp.

US$1.342 bil csfb mortgage
backed pass-through certificates
series 2004-AR8

2004-AR8 C-B-2 RMBS Alternative-A 22541SXW3 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

CSFB ABS Trust Series
2001-HE30

US$594 mil CSFB mortgage
pass-through certificates series
2001-HE30

2001-HE30 M-F-2 RMBS Subprime 22540VML3 D
(sf)

CC (sf)

CSFB Home Equity
Pass-Through Certificates,
Series 2005-FIX1 Trust

US$375.002 mil csfb home equity
pass-through certificates, series
2005-FIX1

2005-FIX1 M-6 RMBS Subprime 22541S6A1 D
(sf)

CC (sf)

CSFB Mortgage-Backed Trust
Series 2005-6

US$804.903 mil csfb
mortgage-backed pass-through
certificates series 2005-6

2005-6 D-B-1 RMBS Prime Jumbo 225458YQ5 D
(sf)

CC (sf)

CSMC Mortgage Backed
Trust 2006-5

US$402.777 mil CSMC mortgage
backed through certificates
series 2006-5

2006-5 2-A-1 RMBS Alternative-A 12637VAC1 D
(sf)

CC (sf)

CSMC Mortgage-Backed
Trust 2007-2

US$989.287 mil csmc
mortgage-backed pass-through
certificates series 2007-2

2007-2 C-B-1 RMBS Prime Jumbo 126384BF2 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2005-11

US$2 bil asset-backed
certificates series 2005-11

2005-11 BF RMBS Subprime 126670CV8 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2005-12

US$876.15 mil asset backed
certificates series 2005-12

2005-12 B RMBS Subprime 126670ET1 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2005-7

US$2.139 bil CWABS asset
backed certificates series 2005-7

2005-7 BV RMBS Subprime 1266732R2 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2006-16

US$492.25 mil asset backed
certificates series 2006-16

2006-16 M-4 RMBS Subprime 23242FAH9 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2006-7

US$1.028 bil asset backed
certificates series 2006-7

2006-7 M-3 RMBS Subprime 232422AH8 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2007-10

US$985 mil asset backed
certificates series 2007-10

2007-10 M9 RMBS Subprime 23246BAX9 D
(sf)

CC (sf)

CWABS Asset Backed
Certificates Trust 2007-9

US$1.183 bil asset backed
certificates series 2007-9

2007-9 M-8 RMBS Subprime 12670FAN0 D
(sf)

CC (sf)

CWABS Asset Backed Notes
Trust 2007-SEA1

US$191.539 mil asset backed
notes series 2007-SEA1

2007-SEA1 1-M-4 RMBS Re-Performing 23248AAE1 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Series 2007-11

US$788.4 mil asset-backed
certificates series 2007-11

2007-11 M-8 RMBS Subprime 23247LAQ1 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2004-AB2

US$1.225 bil asset-backed
certificates series 2004-AB2

2004-AB2 M-6 RMBS Subprime 126673QL9 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2005-14

US$2.033 bil asset backed
certificates series 2005-14

2005-14 M-8 RMBS Subprime 126670LW6 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2005-AB2

US$1 bil asset-backed
certificates series 2005-AB2

2005-AB2 M-4 RMBS Subprime 126673T44 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2005-AB3

US$637.975 mil asset backed
certificates, series 2005-AB3

2005-AB3 M-3 RMBS Subprime 126670BT4 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-13

US$1.603 bil asset-backed
certificates series 2006-13

2006-13 MV-6 RMBS Subprime 23242EAR0 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-14

US$1.474 bil asset-backed
certificates series 2006-14

2006-14 M-5 RMBS Subprime 23243LAJ1 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-15

US$966 mil asset-backed
certificates series 2006-15

2006-15 M-6 RMBS Subprime 12666UAN3 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-19

US$882.9 mil asset backed
certificates series 2006-19

2006-19 M-5 RMBS Subprime 12667CAJ1 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-20

US$982.5 mil asset-backed
certificates series 2006-20

2006-20 M-6 RMBS Subprime 12667HAL5 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-25

US$1.523 bil asset-backed
certificates series 2006-25

2006-25 M-6 RMBS Subprime 12667TAL9 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

CWABS Asset-Backed
Certificates Trust 2006-26

US$1.179 bil asset-backed
certificates series 2006-26

2006-26 M-6 RMBS Subprime 12668HAL4 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-5

US$734.25 mil asset-backed
certificates series 2006-5

2006-5 M-5 RMBS Subprime 126670YN2 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-6

US$1.78 bil asset backed
certificates series 2006-6

2006-6 M-4 RMBS Subprime 126670ZR2 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-9

US$600 mil asset-backed
certificates series 2006-9

2006-9 MF-3 RMBS Subprime 12666RAJ9 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2006-BC4

US$588.3 mil asset backed
certificates series 2006-BC4

2006-BC4 M-5 RMBS Subprime 12667NAJ7 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2007-8

US$1.28 bil asset-backed
certificates series 2007-8

2007-8 M-8 RMBS Subprime 12669WAP1 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2007-BC2

US$633.75 mil asset-backed
certificates series 2007-BC2

2007-BC2 M-4 RMBS Subprime 12669QAJ8 D
(sf)

CC (sf)

CWABS Asset-Backed
Certificates Trust 2007-BC3

US$563.492 mil asset-backed
certificates series 2007-BC3

2007-BC3 M-4 RMBS Subprime 23246LAJ8 D
(sf)

CC (sf)

CWABS Asset-Backed Notes
Trust 2005-SD3

US$206.106 mil asset-backed
notes series 2005-SD3

2005-SD3 M-6 RMBS Document
Deficient

126670GC6 D
(sf)

CC (sf)

Deutsche Alt-A Securities
Mortgage Loan Trust, Series
2006-AR5

US$1.435 bil mortgage
pass-through certificates series
2006-AR5

2006-AR5 II-1A RMBS Alternative-A 25150NAT1 D
(sf)

CCC
(sf)

Deutsche Alt-A Securities,
Inc. Mortgage Loan Trust,
Series 2005-AR2

US$660.949 mil mortgage
pass-through certificates series
2005-AR2

2005-AR2 I-A-2 RMBS Alternative-A 251510GM9 D
(sf)

CC (sf)

Deutsche Mortgage
Securities, Inc. Mortgage
Loan Resecuritization Trust,
Series 2009-RS2

US$212.982 mil Resecuritization
Trust Certificates, Series
2009-RS2

2009-RS2 III-A-2 RMBS Re-Remic 25158EAR7 D
(sf)

CC (sf)

DSLA Mortgage Loan Trust
2006-AR2

US$1.21 bil mortgage loan
pass-through certificates series
2006-AR2

2006-AR2 2A-1B2 RMBS Alternative-A 23332QAE3 D
(sf)

CC (sf)

DSLA Mortgage Loan Trust
2006-AR2

US$1.21 bil mortgage loan
pass-through certificates series
2006-AR2

2006-AR2 2A-1B3 RMBS Alternative-A 23332QAS2 D
(sf)

CC (sf)

First Franklin Mortgage Loan
Trust 2006-FF9

US$1.685 bil mortgage pass
through certificates series
2006-FF9

2006-FF9 M-2 RMBS Subprime 320276AH1 D
(sf)

CC (sf)

First Horizon Alternative
Mortgage Securities Trust
2004-AA6

US$285.056 mil mortgage
pass-through certificates series
2004-AA6

2004-AA6 B-1 RMBS Alternative-A 32051GCF0 D
(sf)

CC (sf)

First Horizon Alternative
Mortgage Securities Trust
2006-FA8

US$502.059 mil mortgage
pass-through certificates series
2006-FA8

2006-FA8 I-A-5 RMBS Alternative-A 32052DAE1 D
(sf)

CCC
(sf)

First Horizon Mortgage
Pass-Through Trust 2005-AR6

US$305.125 mil mortgage
pass-through certificates series
2005-AR6

2005-AR6 II-A-2 RMBS Alternative-A 32051GJ63 D
(sf)

CCC
(sf)

First Horizon Mortgage
Pass-Through Trust 2007-AR1

US$327.213 mil mortgage
pass-through certificates series
2007-AR1

2007-AR1 I-A-1 RMBS Prime Jumbo 32053EAA6 D
(sf)

CC (sf)

Fremont Home Loan Trust
2006-2

US$983.091 mil asset-backed
certificates series 2006-2

2006-2 M-2 RMBS Subprime 35729PQA1 D
(sf)

CC (sf)

Global Mortgage
Securitization 2005-A Ltd

US$3.864 bil global mortgage
securitization 2005-A ltd series
2005-A notes series 2005-A

2005-A B6 RMBS Prime Jumbo 378961AZ9 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

GMACM Mortgage Loan
Trust 2003-AR1

US$535.822 mil gmacm
mortgage pass-through
certificates series 2003-AR1

2003-AR1 M-3 RMBS Prime Jumbo 36185NZG8 D
(sf)

CC (sf)

GreenPoint Mortgage Funding
Trust 2005-AR4

US$3.104 bil mortgage
pass-through certificates series
2005-AR4

2005-AR4 II-A-1 RMBS Alternative-A 39538WBU1 D
(sf)

CC (sf)

GreenPoint Mortgage Funding
Trust 2005-AR4

US$3.104 bil mortgage
pass-through certificates series
2005-AR4

2005-AR4 IV-A-2 RMBS Alternative-A 39538WCA4 D
(sf)

CC (sf)

GSAA Home Equity Trust
2005-12

US$568.44 mil asset backed
certificates series 2005-12

2005-12 M-3 RMBS Alternative-A 362341SX8 D
(sf)

CC (sf)

GSAA Home Equity Trust
2005-7

US$692.046 mil asset backed
certificates series 2005-7

2005-7 M-6 RMBS Alternative-A 362341AX7 D
(sf)

CC (sf)

GSAA Home Equity Trust
2006-4

US$892.139 mil asset-backed
certificates series 2006-4

2006-4 1A1 RMBS Alternative-A 362334FD1 D
(sf)

CCC
(sf)

GSAMP Trust 2004-AHL US$512.654 mil mortgage
pass-through certificates series
2004-AHL

2004-AHL B-3 RMBS Subprime 36242DHV8 D
(sf)

CC (sf)

GSAMP Trust 2005-WMC2 US$1.069 bil mortgage pass
through certificates series
2005-WMC2

2005-WMC2 M-2 RMBS Subprime 362341VB2 D
(sf)

CC (sf)

GSAMP Trust 2005-WMC3 US$703.326 mil mortgage pass
through certificates series
2005-WMC3

2005-WMC3 M-1 RMBS Subprime 362341L64 D
(sf)

CC (sf)

GSAMP Trust 2006-HE7 US$864.98 mil mortgage pass
through certificates series
2006-HE7

2006-HE7 M-3 RMBS Subprime 36245EAH1 D
(sf)

CC (sf)

GSAMP Trust 2007-HE1 US$627.927 mil mortgage
pass-through certificates series
2007-HE1

2007-HE1 M-3 RMBS Subprime 3622MDAH8 D
(sf)

CC (sf)

GSR Mortgage Loan Trust
2004-3F

US$507.013 mil mortgage
pass-through certificates series
2004-3F

2004-3F B5 RMBS Prime Jumbo 36228FK62 D
(sf)

CC (sf)

GSR Mortgage Loan Trust
2005-7F

US$420.363 mil mortgage
pass-through certificates series
2005-7F

2005-7F B2 RMBS Prime Jumbo 362341NK1 D
(sf)

CC (sf)

GSR Mortgage Loan Trust
2005-9F

US$873.282 mil mortgage
pass-through certificates series
2005-9F

2005-9F 6A-2 RMBS Prime Jumbo 362341U23 D
(sf)

CC (sf)

GSR Mortgage Loan Trust
2005-AR-7

US$1.797 bil mortgage pass
through certificcates series
2005-AR-7

2005-AR7 2B2 RMBS Prime Jumbo 362341XM6 D
(sf)

CC (sf)

GSR Mortgage Loan Trust
2007-4F

US$790.101 mil mortgage
pass-through certificates series
2007-4F

2007-4F 6A-1 RMBS Prime Jumbo 362669AV5 D
(sf)

CCC
(sf)

GSR Mortgage Loan Trust
2007-4F

US$790.101 mil mortgage
pass-through certificates series
2007-4F

2007-4F 7A-1 RMBS Prime Jumbo 362669AW3 D
(sf)

CCC
(sf)

HarborView Mortgage Loan
Trust 2005-12

US$1.067 bil mortgage
pass-through certificates series
2005-12

2005-12 1-A1B RMBS Alternative-A 41161PVH3 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2005-12

US$1.067 bil mortgage
pass-through certificates series
2005-12

2005-12 2-A1B RMBS Alternative-A 41161PVL4 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

HarborView Mortgage Loan
Trust 2005-12

US$1.067 bil mortgage
pass-through certificates series
2005-12

2005-12 PO-B RMBS Alternative-A 41161PVX8 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2005-5

US$642.243 mil mortgage loan
pass through certificates series
2005-5

2005-5 2-A-1C RMBS Alternative-A 41161PNR0 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2005-8

US$2.537 bil mortgage
pass-through certificates series
2005-8

2005-8 1-A1B RMBS Alternative-A 41161PQT3 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2005-8

US$2.537 bil mortgage
pass-through certificates series
2005-8

2005-8 1-A2C RMBS Alternative-A 41161PQW6 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2005-9

US$2.591 bil mortgage pass
through certificates series
2005-9

2005-9 B-11 RMBS Alternative-A 41161PTF0 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2006-8

US$1.193 bil mortgage loan
pass-through certificates series
2006-8

2006-8 2A-1B RMBS Alternative-A 41161GAD5 D
(sf)

CCC
(sf)

HarborView Mortgage Loan
Trust 2006-9

US$2.867 bil mortgage loan
pass-through certificates series
2006-9

2006-9 1A-1A RMBS Alternative-A 41161XAA4 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2006-9

US$2.867 bil mortgage loan
pass-through certificates series
2006-9

2006-9 2A-1C1 RMBS Alternative-A 41161XAM8 D
(sf)

CC (sf)

HarborView Mortgage Loan
Trust 2006-9

US$2.867 bil mortgage loan
pass-through certificates series
2006-9

2006-9 2A-1C2 RMBS Alternative-A 41161XAP1 D
(sf)

CC (sf)

Home Equity Mortgage Loan
Asset-Backed Trust, Series
INABS 2005-D

US$872.55 mil home equity
mortgage loan asset-backed
certificates series INABS 2005-D

2005-D M-3 RMBS Subprime 456606JR4 D
(sf)

CC (sf)

HomeBanc Mortgage Trust
2007-1

US$296.83 mil mortgage
pass-through certificates series
2007-1

2007-1 II-M-2 RMBS Closed End
Second Lien

43741BAQ2 D
(sf)

CC (sf)

HSI Asset Loan Obligation
Trust 2006-2

US$352.702 mil mortgage
pass-through certificates series
2006-2

2006-2 II-A-1 RMBS Alternative-A 40431HAQ0 D
(sf)

CC (sf)

HSI Asset Securitization
Corporation Trust 2006-OPT2

US$1.375 bil mortgage
pass-through certificates series
2006-OPT2

2006-OPT2 M-7 RMBS Subprime 40430HEG9 D
(sf)

CC (sf)

IndyMac IMJA Mortgage
Loan Trust 2007-A2

US$376.641 mil mortgage
pass-through certificates series
2007-A2

2007-A2 2-A-1 RMBS Alternative-A 456654AC6 D
(sf)

CCC
(sf)

IndyMac IMJA Mortgage
Loan Trust 2007-A2

US$376.641 mil mortgage
pass-through certificates series
2007-A2

2007-A2 2-A-3 RMBS Alternative-A 456654AE2 D
(sf)

CCC
(sf)

IndyMac INDA Mortgage
Loan Trust 2005-AR1

US$242.205 mil mortgage
pass-through certificates series
2005-AR1

2005-AR1 2-A-2 RMBS Alternative-A 45660LZL6 D
(sf)

CC (sf)

IndyMac INDA Mortgage
Loan Trust 2006-AR1

US$201.23 mil mortgage
pass-through certificates series
2006-AR1

2006-AR1 A-4 RMBS Alternative-A 45662BAE9 D
(sf)

CC (sf)

IndyMac INDA Mortgage
Loan Trust 2007-AR4

US$344.207 mil mortgage
pass-through certificates series
2007-AR4

2007-AR4 2-A-1 RMBS Alternative-A 456674AC4 D
(sf)

CCC
(sf)

IndyMac INDX Mortgage
Loan Trust 2004-AR13

US$297.956 mil mortgage
pass-through certificates series
2004-AR13

2004-AR13 B-1 RMBS Alternative-A 45660N7R0 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

IndyMac INDX Mortgage
Loan Trust 2004-AR6

US$2.909 bil mortgage
pass-through certificates series
2004-AR6

2004-AR6 B-2 RMBS Alternative-A 45660NY66 D
(sf)

CC (sf)

IndyMac INDX Mortgage
Loan Trust 2005-AR10

US$1.003 bil mortgage
pass-through certificates, series
2005-AR10

2005-AR10 A-3 RMBS Alternative-A 45660LKY4 D
(sf)

CC (sf)

IndyMac INDX Mortgage
Loan Trust 2005-AR12

US$1.261 bil mortgage
pass-through certificates series
2005-AR12

2005-AR12 2-A-1C RMBS Alternative-A 45660LQB8 D
(sf)

CC (sf)

IndyMac INDX Mortgage
Loan Trust 2005-AR12

US$1.261 bil mortgage
pass-through certificates series
2005-AR12

2005-AR12 2-A-2 RMBS Alternative-A 45660LMJ5 D
(sf)

CC (sf)

IndyMac INDX Mortgage
Loan Trust 2006-AR6

US$1.856 bil mortgage
pass-through certificates series
2006-AR6

2006-AR6 1-A-1A RMBS Alternative-A 456612AA8 D
(sf)

CC (sf)

IndyMac INDX Mortgage
Loan Trust 2006-AR9

US$693.801 mil mortgage
pass-through certificates series
2006-AR9

2006-AR9 2-A-1 RMBS Alternative-A 45661EGE8 D
(sf)

CC (sf)

IXIS Real Estate Capital Trust
2005-HE2

US$863.821 mil mortgage
pass-through certificates series
2005-HE2

2005-HE2 B-1 RMBS Subprime 45071KBQ6 D
(sf)

CC (sf)

J.P. Morgan Mortgage Trust
2007-S3

US$1.885 bil mortgage
pass-through certificates series
2007-S3

2007-S3 2-A-4 RMBS Prime Jumbo 46631NFA2 D
(sf)

CC (sf)

Jefferies Resecuritization
Trust 2008-R3

US$88.304 mil resecuritization
trust certificates series 2008-R3

2008-R3 III-A2 RMBS Re-Remic 47232AAH1 D
(sf)

CC (sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-2 RMBS Alternative-A 46627MAM9 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-4 RMBS Alternative-A 46627MAP2 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-5 RMBS Alternative-A 46627MAQ0 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-6 RMBS Alternative-A 46627MAR8 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-7 RMBS Alternative-A 46627MAS6 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-8 RMBS Alternative-A 46627MAT4 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-13 RMBS Alternative-A 46627MAY3 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 2-A-18 RMBS Alternative-A 46627MBD8 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2005-S1

US$1.28 bil mortgage
pass-through certificates series
2005-S1

2005-S1 3-A-1 RMBS Alternative-A 46627MBG1 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2006-A1

US$867.122 mil mortgage pass
through certificates series
2006-A1

2006-A1 5-A-1 RMBS Alternative-A 46627MDF1 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

JPMorgan Alternative Loan
Trust 2006-S1

US$980.784 mil mortgage pass
through certificates series
2006-S1

2006-S1 2-A-4 RMBS Alternative-A 46627MEV5 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2006-S1

US$980.784 mil mortgage pass
through certificates series
2006-S1

2006-S1 2-A-5 RMBS Alternative-A 46627MEW3 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2006-S1

US$980.784 mil mortgage pass
through certificates series
2006-S1

2006-S1 2-A-6 RMBS Alternative-A 46627MEX1 D
(sf)

CCC
(sf)

JPMorgan Alternative Loan
Trust 2006-S3

US$1.112 bil mortgage
Pass-through certificates, series
2006-S3

2006-S3 M-1 RMBS Alternative-A 46628VAL0 D
(sf)

CC (sf)

JPMorgan Mortgage
Acquisition Trust 2006-CW2

US$1.016 bil asset-backed pass
through certificates series
2006-CW2

2006-CW2 MV-6 RMBS Subprime 46629BAY5 D
(sf)

CC (sf)

JPMorgan Mortgage Trust
2005-S1

US$420.597 mil mortgage
pass-through certificates series
2005-S1

2005-S1 B-3 RMBS Prime Jumbo 466247NE9 D
(sf)

CC (sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 1-A-3 RMBS Prime Jumbo 46630RAC5 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 1-A-4 RMBS Prime Jumbo 46630RAD3 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-5 RMBS Prime Jumbo 46630RAJ0 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-6 RMBS Prime Jumbo 46630RAK7 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-7 RMBS Prime Jumbo 46630RAL5 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-8 RMBS Prime Jumbo 46630RAM3 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-10 RMBS Prime Jumbo 46630RAP6 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-11 RMBS Prime Jumbo 46630RAQ4 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-12 RMBS Prime Jumbo 46630RAR2 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-13 RMBS Prime Jumbo 46630RAS0 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-14 RMBS Prime Jumbo 46630RAT8 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-15 RMBS Prime Jumbo 46630RAU5 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-16 RMBS Prime Jumbo 46630RAV3 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-17 RMBS Prime Jumbo 46630RAW1 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-19 RMBS Prime Jumbo 46630RAY7 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-20 RMBS Prime Jumbo 46630RAZ4 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S1

US$847.847 mil mortgage
pass-through certificates series
2007-S1

2007-S1 2-A-22 RMBS Prime Jumbo 46630RBB6 D
(sf)

CCC
(sf)

JPMorgan Mortgage Trust
2007-S2

US$1.244 bil mortgage
pass-through certificates series
2007-S2

2007-S2 2-A-3 RMBS Prime Jumbo 46630WAV2 D
(sf)

CC (sf)

JPMorgan Mortgage Trust
2007-S2

US$1.244 bil mortgage
pass-through certificates series
2007-S2

2007-S2 2-A-6 RMBS Prime Jumbo 46630WAY6 D
(sf)

CC (sf)

JPMorgan Mortgage Trust
2007-S2

US$1.244 bil mortgage
pass-through certificates series
2007-S2

2007-S2 2-A-7 RMBS Prime Jumbo 46630WAZ3 D
(sf)

CC (sf)

Lehman Mortgage Trust
2007-1

US$550.094 mil mortgage
pass-through certificates series
2007-1

2007-1 2-A11 RMBS Alternative-A 52521FAP2 D
(sf)

CCC
(sf)

Lehman Mortgage Trust
2007-10

US$642.923 mil mortgage
pass-through certificates series
2007-10

2007-10 3-A3 RMBS Alternative-A 52522QAP7 D
(sf)

CC (sf)

Lehman Mortgage Trust
2007-10

US$642.923 mil mortgage
pass-through certificates series
2007-10

2007-10 3-A9 RMBS Alternative-A 52522QAV4 D
(sf)

CC (sf)

Lehman XS Trust Series
2006-16N

US$2.192 bil mortgage
pass-through certificates series
2006-16N

2006-16N 1-A2A RMBS Alternative-A 52522DAD3 D
(sf)

CCC
(sf)

Lehman XS Trust Series
2006-16N

US$2.192 bil mortgage
pass-through certificates series
2006-16N

2006-16N 1-A32A1 RMBS Alternative-A 52522DAG6 D
(sf)

CCC
(sf)

Lehman XS Trust Series
2006-16N

US$2.192 bil mortgage
pass-through certificates series
2006-16N

2006-16N 1-A32A2 RMBS Alternative-A 52522DAH4 D
(sf)

CCC
(sf)

MASTR Alternative Loan
Trust 2004-10

US$420.676 mil mortgage
pass-through certificates series
2004-10

2004-10 B-4 RMBS Alternative-A 576434WR1 D
(sf)

CC (sf)

MASTR Alternative Loan
Trust 2004-12

US$455.953 mil mortgage
pass-through certifcates series
2004-12

2004-12 B-3 RMBS Alternative-A 576434ZD9 D
(sf)

CC (sf)

MASTR Alternative Loan
Trust 2005-2

US$420.819 mil mortgage pass
through certificates series
2005-2

2005-2 B-3 RMBS Alternative-A 576434L36 D
(sf)

CC (sf)

MASTR Asset Backed
Securities Trust 2007-NCW

US$1.219 bil mortgage pass
through certificates series
2007-NCW

2007-NCW M-7 RMBS Subprime 576456AJ6 D
(sf)

CC (sf)

MASTR Asset Securitization
Trust 2004-5

US$328.957 mil mortgage
pass-through certificates series
2004-5

2004-5 B-5 RMBS Prime Jumbo 57643MCA0 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

MASTR Reperforming Loan
Trust 2006-2

US$176.738 mil mortgage pass
through certificates series
2006-2

2006-2 B2 RMBS Federal
Housing
Administration /
Veterans Affairs

57645LAF1 D
(sf)

CC (sf)

Merrill Lynch First Franklin
Mortgage Loan Trust, Series
2007-3

US$1.836 bil mortgage loan
asset backed certificates series
2007-3

2007-3 M-1-1 RMBS Subprime 59024VAJ8 D
(sf)

CC (sf)

Merrill Lynch First Franklin
Mortgage Loan Trust, Series
2007-3

US$1.836 bil mortgage loan
asset backed certificates series
2007-3

2007-3 M-1-2 RMBS Subprime 59024VAK5 D
(sf)

CC (sf)

Merrill Lynch First Franklin
Mortgage Loan Trust, Series
2007-H1

US$844.725 mil mortgage loan
asset backed certificates series
2007-H1

2007-H1 M-1 RMBS Subprime 59025TAH6 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust MLMI Series
2004-A3

US$388.34 mil mortgage
pass-through certificates series
2004-A3

2004-A3 B-1 RMBS Prime Jumbo 59020UHU2 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust Series
2005-HE1

US$415.246 mil mortgage loan
asset backed certificates series
2005-HE1

2005-HE1 B-3 RMBS Subprime 59020UVB8 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust Series MLCC
2003-A

US$1.628 bil mortgage
pass-through certificates series
2003-A

2003-A B-3B RMBS Prime Jumbo 589929H43 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust Series MLCC
2007-1

US$462.223 mil mortgage
pass-through certificates series
2007-1

2007-1 M-3 RMBS Prime Jumbo 59023HAL5 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust Series MLCC
2007-3

US$293.596 mil mortgage
pass-through certificates series
2007-3

2007-3 M-3 RMBS Prime Jumbo 59022XAK3 D
(sf)

CCC
(sf)

Merrill Lynch Mortgage
Investors Trust, Series
2005-HE3

US$843.727 mil mortgage loan
asset-backed certificates series
2005-HE3

2005-HE3 M-1 RMBS Subprime 59020UY74 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust, Series
2005-SL3

US$359.443 mil mortgage loan
asset backed certificates series
2005-SL3

2005-SL3 M-1 RMBS Closed End
Second Lien

59020UK46 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust, Series
2005-WMC2

US$760.137 mil mortgage loan
asset-backed certificates series
2005-WMC2

2005-WMC2 B-1 RMBS Subprime 59020UWP6 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust, Series 2006-3

US$537.92 mil mortgage pass
through certificates series
2006-3

2006-3 M-3 RMBS Prime Jumbo 59023PAF0 D
(sf)

CC (sf)

Merrill Lynch Mortgage
Investors Trust, Series
2006-HE5

US$1.319 bil mortgage loan
asset-backed certificates series
2006-HE5

2006-HE5 M-1 RMBS Subprime 59022QAF9 D
(sf)

CC (sf)

Morgan Stanley ABS Capital I
Inc. Trust 2005-HE4

US$878.037 mil mortgage pass
through certificates, series
2005-HE4

2005-HE4 M-6 RMBS Subprime 61744CTQ9 D
(sf)

CC (sf)

Morgan Stanley ABS Capital I
Inc. Trust 2006-HE7

US$1.285 bil mortgage pass
through certificates series
2006-HE7

2006-HE7 M-2 RMBS Subprime 61750MAH8 D
(sf)

CC (sf)

Morgan Stanley ABS Capital I
Inc. Trust 2006-HE8

US$1.465 bil mortgage pass
through certificates series
2006-HE8

2006-HE8 M-1 RMBS Subprime 61750SAG7 D
(sf)

CCC
(sf)

Morgan Stanley ABS Capital I
Inc. Trust 2007-HE5

US$1.185 bil mortgage
pass-through certificates series
2007-HE5

2007-HE5 M-1 RMBS Subprime 61753KAF3 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Morgan Stanley Mortgage
Loan Trust 2004-10AR

US$372.976 mil mortgage
pass-through certificates series
2004-10AR

2004-10AR B-3 RMBS Prime Jumbo 61748HFM8 D
(sf)

CC (sf)

Morgan Stanley Mortgage
Loan Trust 2004-11AR

US$1.166 bil mortgage
pass-through certificates series
2004-11AR

2004-11AR B-1 RMBS Alternative-A 61748HHP9 D
(sf)

CC (sf)

Morgan Stanley Mortgage
Loan Trust 2004-9

US$336.877 mil mortgage
pass-through certificates series
2004-9

2004-9 B-3 RMBS Prime Jumbo 61748HGK1 D
(sf)

CC (sf)

Morgan Stanley Mortgage
Loan Trust 2005-1

US$441.146 mil mortgage
pass-through certificates, series
2005-1

2005-1 B-3 RMBS Prime Jumbo 61748HJP7 D
(sf)

CC (sf)

Morgan Stanley Mortgage
Loan Trust 2005-6AR

US$1.094 bil mortgage pass
through certificates series
2005-6AR

2005-6AR 5-A-2 RMBS Alternative-A 61748HMS7 D
(sf)

CC (sf)

Morgan Stanley Mortgage
Loan Trust 2006-3AR

US$800.218 mil mortgage
pass-through certifciates series
2006-3AR

2006-3AR 1-A-1 RMBS Alternative-A 61748HWM9 D
(sf)

CCC
(sf)

Morgan Stanley Mortgage
Loan Trust 2007-14AR

US$913.715 mil mortgage pass
through certificates series
2007-14AR

2007-14AR 5-A-2 RMBS Alternative-A 61756VBB4 D
(sf)

CC (sf)

New Century Home Equity
Loan Trust 2005-1

US$2.896 bil asset backed notes,
series 2005-1

2005-1 M-8 RMBS Subprime 64352VKH3 D
(sf)

CC (sf)

New Century Home Equity
Loan Trust 2005-4

US$2.005 bil asset backed notes
series 2005-4

2005-4 M-7 RMBS Subprime 64352VNA5 D
(sf)

CC (sf)

New Century Home Equity
Loan Trust, Series 2005-D

US$1.45 bil asset backed
pass-through certificates series
2005-D

2005-D M-5 RMBS Subprime 64352VPU9 D
(sf)

CC (sf)

Nomura Home Equity Loan,
Inc., Home Equity Loan Trust,
Series 2006-FM1

US$909.488 mil asset-backed
certificates series 2006-FM1

2006-FM1 M-2 RMBS Subprime 65536HBZ0 D
(sf)

CC (sf)

NovaStar Mortgage Funding
Trust Series 2005-2

US$1.791 bil novastar home
equity loan asset backed
certificates series 2005-2

2005-2 M-6 RMBS Subprime 66987WCS4 D
(sf)

CC (sf)

NovaStar Mortgage Funding
Trust, Series 2004-3

US$2.2 bil novastar home equity
loan asset-backed certificates,
series 2004-3

2004-3 B-2 RMBS Subprime 66987XFW0 D
(sf)

CC (sf)

NovaStar Mortgage Funding
Trust, Series 2006-MTA1

US$1.189 bil novastar home
equity loan asset-backed notes
series 2006-MTA1

2006-MTA1 2A-1B RMBS Alternative-A 66988UAC4 D
(sf)

CCC
(sf)

NovaStar Mortgage Funding
Trust, Series 2007-2

US$1.341 bil novastar home
equity loan asset-backed
certificates series 2007-2

2007-2 M-4 RMBS Subprime 66989EAJ4 D
(sf)

CC (sf)

Option One Mortgage Loan
Trust 2005-5

US$1.045 bil asset backed
certificates series 2005-05

2005-05 M-6 RMBS Subprime 68389FKD5 D
(sf)

CC (sf)

Option One Mortgage Loan
Trust 2007-FXD2

US$700 mil asset-backed
certificates series 2007-FXD2

2007-FXD2 M-3 RMBS Subprime 68403BAK1 D
(sf)

CC (sf)

Ownit Mortgage Loan Trust US$411.723 mil mortgage loan
asset-backed certificates series
2004-1

2004-1 B-3 RMBS Subprime 691215AJ6 D
(sf)

CC (sf)

OwnIt Mortgage Loan Trust,
Series 2005-1

US$384.076 mil mortgage loan
asset-backed certificates, series
2005-1

2005-1 B-1 RMBS Subprime 59020USV8 D
(sf)

CC (sf)

Ownit Mortgage Loan Trust,
Series 2006-3

US$556.888 mil mortgage loan
asset backed certificates series
2006-3

2006-3 M-2 RMBS Subprime 69121PEA7 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Park Place Securities, Inc. US$1.5 bil asset-backed
pass-through certificates series
2005-WCW3

2005-WCW3 M-8 RMBS Subprime 70069FMD6 D
(sf)

CC (sf)

Popular ABS Mortgage
Pass-Through Trust 2005-5

US$817.001 mil mortgage
pass-through certificates series
2005-5

2005-5 MF-4 RMBS Subprime 73316PGP9 D
(sf)

CC (sf)

Popular ABS Mortgage
Pass-Through Trust 2006-D

US$368.079 mil mortgage
pass-through certificates trust
2006-D

2006-D M-2 RMBS Subprime 73316QAE8 D
(sf)

CC (sf)

Provident Funding Mortgage
Loan Trust 2005-2

US$611.45 mil mortgage pass
through certificates series
2005-2

2005-2 B-1 RMBS Prime Jumbo 743873BP5 D
(sf)

CC (sf)

RALI Series 2004-QS14 Trust US$212.904 mil mortgage
asset-backed pass-through
certificates series 2004-QS14

2004-QS14 M-2 RMBS Alternative-A 76110HA82 D
(sf)

CC (sf)

RALI Series 2005-QO3 Trust US$500.587 mil mortgage
asset-backed pass-through
certificates series 2005-QO3

2005-QO3 A-2 RMBS Alternative-A 761118KV9 D
(sf)

CC (sf)

RALI Series 2005-QS16 Trust US$427.98 mil mortgage asset
backed pass through certiciates
series 2005-QS16

2005-QS16 A-7 RMBS Alternative-A 761118MG0 D
(sf)

CCC
(sf)

RALI Series 2007-QS8 Trust US$702.846 mil mortgage
asset-backed pass-through
certificates series 2007-QS8

2007-QS8 A-6 RMBS Alternative-A 74922UAF0 D
(sf)

CCC
(sf)

RALI Series 2007-QS8 Trust US$702.846 mil mortgage
asset-backed pass-through
certificates series 2007-QS8

2007-QS8 A-9 RMBS Alternative-A 74922UAJ2 D
(sf)

CCC
(sf)

RAMP Series 2004-SL2 Trust US$498.995 mil
mortgage-backed pass-through
certificates series 2004-SL2

2004-SL2 M-2 RMBS Prime Jumbo 7609856M8 D
(sf)

CC (sf)

RAMP Series 2006-RS1 Trust US$1.2 bil mortgage asset
backed pass through certificates,
series 2006-RS1

2006-RS1 M-1 RMBS Outside the
Guidelines

76112BU32 D
(sf)

CC (sf)

Renaissance Home Equity
Loan Trust 2006-4

US$634.838 mil home equity
loan asset-backed notes series
2006-4

2006-4 M-1 RMBS Subprime 75970HAK6 D
(sf)

CC (sf)

Reperforming Loan REMIC
Trust 2005-R3

US$475.025 mil CWMBS
reperforming loan REMIC trust
certificates series 2005-R3

2005-R3 B-2 RMBS Federal
Housing
Administration /
Veterans Affairs

126694JL3 D
(sf)

CC (sf)

Real Estate Synthetic
Investment Securities, Series
2005-B

US$9.525 bil real estate
synthetic investment securities
series 2005-B

2005-B B7 RMBS Risk Transfers 74951PED6 D
(sf)

CC (sf)

Residential Asset
Securitization Trust 2004-A2

US$284.769 mil mortgage
pass-through certificates series
2004-A2

2004-A2 1-B-5 RMBS Alternative-A 45660ND93 D
(sf)

CC (sf)

Residential Asset
Securitization Trust 2005-A1

US$400.647 mil mortgage
pass-through certificates series
2005-A

2005-A1 B-2 RMBS Alternative-A 45660LFB0 D
(sf)

CC (sf)

Residential Asset
Securitization Trust 2005-A13

US$312.228 mil mortgage pass
through certificates series
2005-M

2005-M 1-A-1 RMBS Alternative-A 45660LC98 D
(sf)

CCC
(sf)

Residential Asset
Securitization Trust 2005-A13

US$312.228 mil mortgage pass
through certificates series
2005-M

2005-M 1-A-5 RMBS Alternative-A 45660LD55 D
(sf)

CCC
(sf)
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Ratings Lowered (cont.)

Residential Asset
Securitization Trust 2005-A13

US$312.228 mil mortgage pass
through certificates series
2005-M

2005-M 1-A-6 RMBS Alternative-A 45660LD63 D
(sf)

CCC
(sf)

Residential Asset
Securitization Trust 2005-A13

US$312.228 mil mortgage pass
through certificates series
2005-M

2005-M 1-A-8 RMBS Alternative-A 45660LD89 D
(sf)

CCC
(sf)

Residential Asset
Securitization Trust 2005-A13

US$312.228 mil mortgage pass
through certificates series
2005-M

2005-M 2-A-2 RMBS Alternative-A 45660LE21 D
(sf)

CCC
(sf)

Residential Asset
Securitization Trust 2006-A11

US$327.717 mil mortgage
pass-through certificates series
2006-K

2006-K 1-A-2 RMBS Alternative-A 76113TAB6 D
(sf)

CCC
(sf)

RFMSI Series 2006-SA3 Trust US$350.876 mil mortgage pass
through certificates series
2006-SA3

2006-SA3 IV-A-1 RMBS Prime Jumbo 749575AJ5 D
(sf)

CCC
(sf)

RFMSI Series 2006-SA3 Trust US$350.876 mil mortgage pass
through certificates series
2006-SA3

2006-SA3 IV-A-2 RMBS Prime Jumbo 749575AK2 D
(sf)

CCC
(sf)

RFMSI Series 2006-SA3 Trust US$350.876 mil mortgage pass
through certificates series
2006-SA3

2006-SA3 IV-A-3 RMBS Prime Jumbo 749575AL0 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-1 RMBS Prime Jumbo 749580AA4 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-3 RMBS Prime Jumbo 749580AC0 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-5 RMBS Prime Jumbo 749580AE6 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-6 RMBS Prime Jumbo 749580AF3 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-9 RMBS Prime Jumbo 749580AJ5 D
(sf)

CCC
(sf)

RFMSI Series 2007-S5 Trust US$524.845 mil mortgage pass
through certificates series
2007-S5

2007-S5 A-10 RMBS Prime Jumbo 749580AK2 D
(sf)

CCC
(sf)

RFMSI Series 2007-S6 Trust US$707.69 mil mortgage
pass-through certificates series
2007-S6

2007-S6 I-A-4 RMBS Prime Jumbo 762009AD0 D
(sf)

CC (sf)

RFMSI Series 2007-S6 Trust US$707.69 mil mortgage
pass-through certificates series
2007-S6

2007-S6 I-A-16 RMBS Prime Jumbo 762009AR9 D
(sf)

CC (sf)

Saxon Asset Securities Trust
2007-2

US$870.704 mil mortgage loan
asset backed securities series
2007-2

2007-2 M-1 RMBS Subprime 80556YAF2 D
(sf)

CC (sf)

Securitized Asset Backed
Receivables LLC Trust
2006-CB5

US$549.35 mil asset-backed
certificates series 2006-CB5

2006-CB5 M-1 RMBS Subprime 81376WAE5 D
(sf)

CCC
(sf)

Sequoia Mortgage Trust
2004-12

US$831.771 mil mortgage
pass-through certificates, series
2004-12

2004-12 B-3 RMBS Prime Jumbo 81744FGH4 D
(sf)

CCC
(sf)

Sequoia Mortgage Trust
2004-5

US$849.992 mil mortgage
pass-through certificates series
2004-5

2004-5 B-4 RMBS Prime Jumbo 81744FCC9 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Sequoia Mortgage Trust
2004-6

US$925.005 mil mortgage
pass-through certificates, series
2004-6

2004-6 B-4 RMBS Prime Jumbo 81744FCR6 D
(sf)

CC (sf)

Sequoia Mortgage Trust
2005-2

US$343.84 mil mortgage
pass-through certificates, series
2005-2

2005-2 B-4 RMBS Prime Jumbo 81744FHF7 D
(sf)

CC (sf)

Sequoia Mortgage Trust 5 US$514.681 mil collateralized
mortgage bonds series 5

5 B-4 RMBS Prime Jumbo 81743WAF8 D
(sf)

CC (sf)

SMART HOME Reinsurance
2006-1 Limited

US$259.122 mil synthetic
mortgage notes series 2006-1

2006-1 M-6 RMBS Risk Transfers 83170GAJ3 D
(sf)

CC (sf)

Soundview Home Equity Loan
Trust 2005-OPT3

US$1.546 bil asset-backed
certificates series 2005-OPT3

2005-OPT3 M-6 RMBS Subprime 83611MGZ5 D
(sf)

CC (sf)

Soundview Home Loan Trust
2007-1

US$630.045 mil asset-backed
certificates series 2007-1

2007-1 M-3 RMBS Subprime 83612PAH3 D
(sf)

CC (sf)

Soundview Home Loan Trust
2007-OPT2

US$546.061 mil asset-backed
certificates series 2007-OPT2

2007-OPT2 M-5 RMBS Subprime 83613DAK2 D
(sf)

CC (sf)

Soundview Home Loan Trust
2007-OPT4

US$495.1 mil asset backed
certificates Series 2007-OPT4

2007-OPT4 M-6 RMBS Subprime 83613AAH5 D
(sf)

CC (sf)

Structured Adjustable Rate
Mortgage Loan Trust Series
2006-2

US$1.33 bil mortgage pass
through certificates series
2006-2

2006-2 2-A1 RMBS Alternative-A 863579U30 D
(sf)

CCC
(sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2006-7

US$655.664 mil mortgage
pass-through certificates series
2006-7

2006-7 3-A1 RMBS Prime Jumbo 86361BAE7 D
(sf)

CC (sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2006-7

US$655.664 mil mortgage
pass-through certificates series
2006-7

2006-7 3-AF RMBS Prime Jumbo 86361BAF4 D
(sf)

CC (sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2006-8

US$1.138 bil mortgage pass
through certificates series
2006-8

2006-8 1-A1 RMBS Alternative-A 86361JAA8 D
(sf)

CCC
(sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2006-8

US$1.138 bil mortgage pass
through certificates series
2006-8

2006-8 1-A2 RMBS Alternative-A 86361JAB6 D
(sf)

CCC
(sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2007-5

US$679.573 mil mortgage
pass-through certificates series
2007-5

2007-5 2-A3 RMBS Alternative-A 86363XAF4 D
(sf)

CC (sf)

Structured Adjustable Rate
Mortgage Loan Trust, Series
2007-5

US$679.573 mil mortgage
pass-through certificates series
2007-5

2007-5 3-A1 RMBS Alternative-A 86363XAJ6 D
(sf)

CC (sf)

Structured Asset Mortgage
Investments II Trust 2005-AR7

US$893.707 mil mortgage
pass-through certificates series
2005-AR7

2005-AR7 2-A-3 RMBS Alternative-A 86359LQD4 D
(sf)

CC (sf)

Structured Asset Mortgage
Investments II Trust 2005-AR7

US$893.707 mil mortgage
pass-through certificates series
2005-AR7

2005-AR7 3-A-3 RMBS Alternative-A 86359LQJ1 D
(sf)

CC (sf)

Structured Asset Mortgage
Investments II Trust 2006-AR1

US$1.399 bil mortgage pass
through certificates series
2006-AR1

2006-AR1 1A-3 RMBS Alternative-A 86359LTC3 D
(sf)

CC (sf)

Structured Asset Mortgage
Investments II Trust 2006-AR1

US$1.399 bil mortgage pass
through certificates series
2006-AR1

2006-AR1 2A-3 RMBS Alternative-A 86359LTF6 D
(sf)

CC (sf)

Structured Asset Mortgage
Investments II Trust 2006-AR1

US$1.399 bil mortgage pass
through certificates series
2006-AR1

2006-AR1 3A-3 RMBS Alternative-A 86359LTK5 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Structured Asset Securities
Corp.

US$630.864 mil mortgage
pass-through certificates series
2003-22A

2003-22A B3 RMBS Prime Jumbo 86359AZG1 D
(sf)

CC (sf)

Structured Asset Securities
Corp.

US$805.909 mil mortgage
pass-through certificates series
2003-29

2003-29 B4 RMBS Prime Jumbo 86359AZ48 D
(sf)

CC (sf)

Structured Asset Securities
Corp.

US$300.986 mil mortgage
pass-through certificates series
2003-33H

2003-33H B3 RMBS First-Lien High
LTV

86359BAK7 D
(sf)

CC (sf)

Structured Asset Securities
Corp.

US$322.669 mil mortgage
pass-through certificates series
2004-22

2004-22 B2 RMBS Prime Jumbo 86359BR60 D
(sf)

CC (sf)

Structured Asset Securities
Corp.

US$180.133 mil mortgage
pass-through certificates series
2005-RF5

2005-RF5 B4 RMBS Federal
Housing
Administration /
Veterans Affairs

86359DRY5 D
(sf)

CC (sf)

Structured Asset Securities
Corporation Trust 2005-6

US$1.704 bil mortgage
pass-through certificates, series
2005-6

2005-6 B2 RMBS Prime Jumbo 863576CW2 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2005-2

US$1.609 bil mortgage loan pass
through certificates series
2005-2

2005-2 B-3 RMBS Prime Jumbo 885220HV8 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2006-6

US$1.283 bil mortgage loan
pass-through certificates series
2006-6

2006-6 B-1 RMBS Prime Jumbo 88522NAE3 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2007-5

US$832.94 mil mortgage loan
pass through certificates series
2007-5

2007-5 2A-1 RMBS Prime Jumbo 88522TAB6 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2007-5

US$832.94 mil mortgage loan
pass through certificates series
2007-5

2007-5 1A-2 RMBS Prime Jumbo 88522TAF7 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2007-5

US$832.94 mil mortgage loan
pass through certificates series
2007-5

2007-5 3A-3 RMBS Prime Jumbo 88522TAG5 D
(sf)

CC (sf)

Thornburg Mortgage
Securities Trust 2007-5

US$832.94 mil mortgage loan
pass through certificates series
2007-5

2007-5 3A-4 RMBS Prime Jumbo 88522TAH3 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2004-AR10 Trust

US$1.265 bil wamu mortgage
pass-through certificates series
2004-AR10

2004-AR10 B-3 RMBS Prime Jumbo 92922FXC7 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2004-AR3 Trust

US$1.199 bil wamu mortgage
pass-through certificates series
2004-AR3

2004-AR3 B-5 RMBS Prime Jumbo 92922FNR5 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR10 Trust

US$937.457 mil mortgage
pass-through certificates series
2005-AR10

2005-AR10 B-1 RMBS Prime Jumbo 92922FW95 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR15 Trust

US$2.568 bil wamu mortgage
pass-through certificates series
2005-AR15

2005-AR15 B-2 RMBS Alternative-A 92922F6F0 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR4 Trust

US$750.504 mil wamu mortgage
pass-through certificates series
2005-AR4

2005-AR4 B-2 RMBS Prime Jumbo 92922FH27 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR6 Trust

US$3.167 bil wamu mortgage
pass-through certificates series
2005-AR6

2005-AR6 B-4 RMBS Alternative-A 92922FK23 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR8 Trust

US$3.03 bil WaMu mortgage
pass-through certificates series
2005-AR8

2005-AR8 B-5 RMBS Alternative-A 92922FT32 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2005-AR9 Trust

US$1.505 bil mortgage
pass-through certificates series
2005-AR9

2005-AR9 B-2 RMBS Alternative-A 92922FV47 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2007-HY3

US$3.002 bil mortgage
pass-through certificates series
2007-HY3

2007-HY3 1-A1 RMBS Prime Jumbo 933634AA5 D
(sf)

CCC
(sf)

WaMu Mortgage
Pass-Through Certificates
Series 2007-HY4 Trust

US$1.704 bil mortgage
pass-through certificates series
2007-HY4

2007-HY4 4-A2 RMBS Prime Jumbo 933636AK8 D
(sf)

CCC
(sf)

WaMu Mortgage
Pass-Through Certificates
Series 2007-HY4 Trust

US$1.704 bil mortgage
pass-through certificates series
2007-HY4

2007-HY4 5-A2 RMBS Prime Jumbo 933636AM4 D
(sf)

CCC
(sf)

WaMu Mortgage
Pass-Through Certificates
Series 2007-HY7 Trust

US$2.828 bil mortgage
pass-through certificates series
2007-HY7

2007-HY7 4-A2 RMBS Alternative-A 93364FAM3 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates
Series 2007-HY7 Trust

US$2.828 bil mortgage
pass-through certificates series
2007-HY7

2007-HY7 4-A3 RMBS Alternative-A 93364FAN1 D
(sf)

CC (sf)

WaMu Mortgage
Pass-Through Certificates,
Series 2004-AR8

US$763.824 mil wamu mortgage
pass-through certificates, series
2004-AR8

2004-AR8 B-3 RMBS Prime Jumbo 92922FTN8 D
(sf)

CC (sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-2 Trust

US$494.072 mil washington
mutual mortgage pass-through
certificates WMALT series
2006-2

2006-2 3-CB RMBS Alternative-A 93934FME9 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-2 Trust

US$494.072 mil washington
mutual mortgage pass-through
certificates WMALT series
2006-2

2006-2 4-CB RMBS Alternative-A 93934FMF6 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-3 Trust

US$541.915 mil washington
mutual mortgage pass-through
certificates WMALT series
2006-3

2006-3 1-A-1 RMBS Alternative-A 93934FNJ7 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-3 Trust

US$541.915 mil washington
mutual mortgage pass-through
certificates WMALT series
2006-3

2006-3 3-CB-2 RMBS Alternative-A 93934FNN8 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-4 Trust

US$528.203 mil mortgage
pass-through certificates series
2006-4

2006-4 1-A-2 RMBS Alternative-A 939344AB3 D
(sf)

CC (sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2006-4 Trust

US$528.203 mil mortgage
pass-through certificates series
2006-4

2006-4 2-A-2 RMBS Alternative-A 939344AD9 D
(sf)

CC (sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2007-OA4 Trust

US$478.089 mil mortgage
pass-through certificates series
2007-OA4

2007-OA4 A-1B RMBS Alternative-A 93936MAB1 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates WMALT Series
2007-OA5 Trust

US$590.216 mil washington
mutual mortgage pass-through
certificates WMALT series
2007-OA5

2007-OA5 A-1C RMBS Alternative-A 93936RAC8 D
(sf)

CC (sf)
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Ratings Lowered (cont.)

Washington Mutual
Mortgage Pass-Through
Certificates, WMALT Series
2006-AR7 Trust

US$945.493 mil mortgage
pass-through certificates series
2006-AR7

2006-AR7 A-1A RMBS Alternative-A 93935DAA4 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates, WMALT Series
2007-OA2 Trust

US$836.592 mil washington
mutual mortgage pass through
certificates series 2007-OA2

2007-OA2 1A RMBS Alternative-A 93935QAA5 D
(sf)

CCC
(sf)

Washington Mutual
Mortgage Pass-Through
Certificates, WMALT Series
2007-OA2 Trust

US$836.592 mil washington
mutual mortgage pass through
certificates series 2007-OA2

2007-OA2 2A RMBS Alternative-A 93935QAB3 D
(sf)

CCC
(sf)

Wells Fargo Mortgage
Backed Securities 2005-AR1
Trust

US$1 bil mortgage pass-through
certificates series 2005-AR1

2005-AR1 II-B-2 RMBS Prime Jumbo 949781AL2 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2006-AR8
Trust

US$1.488 bil mortgage
pass-through certificates series
2006-AR8

2006-AR8 II-A-2 RMBS Prime Jumbo 94983VAG0 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2006-AR8
Trust

US$1.488 bil mortgage
pass-through certificates series
2006-AR8

2006-AR8 II-A-3 RMBS Prime Jumbo 94983VAH8 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2006-AR8
Trust

US$1.488 bil mortgage
pass-through certificates series
2006-AR8

2006-AR8 II-A-5 RMBS Prime Jumbo 94983VAK1 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2006-AR8
Trust

US$1.488 bil mortgage
pass-through certificates series
2006-AR8

2006-AR8 II-A-7 RMBS Prime Jumbo 94983VAM7 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2006-AR8
Trust

US$1.488 bil mortgage
pass-through certificates series
2006-AR8

2006-AR8 III-A-3 RMBS Prime Jumbo 94983VAQ8 D
(sf)

CC (sf)

Wells Fargo Mortgage
Backed Securities 2007-4
Trust

US$1.8 bil mortgage
pass-through certificates series
2007-4

2007-4 A-2 RMBS Prime Jumbo 94985RAB8 D
(sf)

CCC
(sf)

Wells Fargo Mortgage
Backed Securities 2007-AR5
Trust

US$604.978 mil mortgage pass
through certificates series
2007-AR5

2007-AR5 A-1 RMBS Prime Jumbo 94986DAA0 D
(sf)

CCC
(sf)

Standard & Poors  |  RatingsDirect on the Global Credit Portal  |  April 24, 2012 30

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S270852C | Linx User

U.S. RMBS Classes Affected By The April 24, 2012, Rating Actions



Copyright © 2012 by Standard & Poor's Financial Services LLC. All rights reserved.

No content (including ratings, credit-related analyses and data, model, software or other application or output therefrom) or any part thereof (Content) may be modified,
reverse engineered, reproduced or distributed in any form by any means, or stored in a database or retrieval system, without the prior written permission of Standard & Poor's
Financial Services LLC or its affiliates (collectively, S&P). The Content shall not be used for any unlawful or unauthorized purposes. S&P and any third-party providers, as well
as their directors, officers, shareholders, employees or agents (collectively S&P Parties) do not guarantee the accuracy, completeness, timeliness or availability of the
Content. S&P Parties are not responsible for any errors or omissions (negligent or otherwise), regardless of the cause, for the results obtained from the use of the Content, or
for the security or maintenance of any data input by the user. The Content is provided on an "as is" basis. S&P PARTIES DISCLAIM ANY AND ALL EXPRESS OR IMPLIED
WARRANTIES, INCLUDING, BUT NOT LIMITED TO, ANY WARRANTIES OF MERCHANTABILITY OR FITNESS FOR A PARTICULAR PURPOSE OR USE, FREEDOM FROM BUGS,
SOFTWARE ERRORS OR DEFECTS, THAT THE CONTENT'S FUNCTIONING WILL BE UNINTERRUPTED OR THAT THE CONTENT WILL OPERATE WITH ANY SOFTWARE OR
HARDWARE CONFIGURATION. In no event shall S&P Parties be liable to any party for any direct, indirect, incidental, exemplary, compensatory, punitive, special or
consequential damages, costs, expenses, legal fees, or losses (including, without limitation, lost income or lost profits and opportunity costs or losses caused by negligence)
in connection with any use of the Content even if advised of the possibility of such damages.

Credit-related and other analyses, including ratings, and statements in the Content are statements of opinion as of the date they are expressed and not statements of fact.
S&Ps opinions, analyses, and rating acknowledgment decisions (described below) are not recommendations to purchase, hold, or sell any securities or to make any
investment decisions, and do not address the suitability of any security. S&P assumes no obligation to update the Content following publication in any form or format. The
Content should not be relied on and is not a substitute for the skill, judgment and experience of the user, its management, employees, advisors and/or clients when making
investment and other business decisions. S&P does not act as a fiduciary or an investment advisor except where registered as such. While S&P has obtained information from
sources it believes to be reliable, S&P does not perform an audit and undertakes no duty of due diligence or independent verification of any information it receives.

To the extent that regulatory authorities allow a rating agency to acknowledge in one jurisdiction a rating issued in another jurisdiction for certain regulatory purposes, S&P
reserves the right to assign, withdraw, or suspend such acknowledgement at any time and in its sole discretion.  S&P Parties disclaim any duty whatsoever arising out of the
assignment, withdrawal, or suspension of an acknowledgment as well as any liability for any damage alleged to have been suffered on account thereof.

S&P keeps certain activities of its business units separate from each other in order to preserve the independence and objectivity of their respective activities. As a result,
certain business units of S&P may have information that is not available to other S&P business units. S&P has established policies and procedures to maintain the
confidentiality of certain nonpublic information received in connection with each analytical process..

S&P may receive compensation for its ratings and certain analyses, normally from issuers or underwriters of securities or from obligors. S&P reserves the right to disseminate
its opinions and analyses. S&P's public ratings and analyses are made available on its Web sites, www.standardandpoors.com (free of charge), and www.ratingsdirect.com
and www.globalcreditportal.com (subscription), and may be distributed through other means, including via S&P publications and third-party redistributors. Additional
information about our ratings fees is available at www.standardandpoors.com/usratingsfees.

www.standardandpoors.com/ratingsdirect 31

S270852C | Linx User


	Research:

