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U.S. RMBS Classes Affected By The Oct. 9, 2012,
Rating Actions

The following table provides the issuers, series, and CUSIPs for the classes of U.S. residential mortgage-backed

securities (RMBS) transactions affected by the Oct. 9, 2012, rating actions. For the related press releases, please see
"514 Ratings Lowered, 66 Raised, 607 Affirmed On 132 U.S. RMBS Prime Jumbo Transactions," published Oct. 9,

2012.

Rating Actions

Rating

Transaction Issue/description Series Class Collateral CUSIP To From

Banc of America US$150.046 mil mortgage 2002-2 A-3 RMBS Prime 05946XBH5 AA+ AAA  Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 A-4 RMBS Prime 05946XBJ1 AA+ AAA Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 A-5 RMBS Prime 05946XBK8 A+ (sf) AAA Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 A-WIO RMBS Prime 05946XBM4 AA+ AAA Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 A-PO RMBS Prime 05946XBN2 A+ (sf) AAA Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 B-1 RMBS Prime 05946XBP7 A+ (sf) AAA Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 B-2 RMBS Prime 05946XBQ5 BB (sf) AA- Watch

Funding 2002-2 Trust ~ pass-through certificates Jumbo (sf) Neg
series 2002-2

Banc of America US$150.046 mil mortgage 2002-2 B-3 RMBS Prime 05946XBR3 CCC BB- Watch

Funding 2002-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2002-2

Banc of America US$680.444 mil mortgage 2004-2 1-CB-1 RMBS Prime 06051GBMO AA+ AAA Watch

Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Banc of America US$680.444 mil mortgage 2004-2 1-CB-I0  RMBS Prime 06051GBP3 AA+ AAA Watch

Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Banc of America US$680.444 mil mortgage 2004-2 1-CB-PO  RMBS Prime 06051GBQ1 AA+ AAA Watch

Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Banc of America US$680.444 mil mortgage 2004-2 2-A-1 RMBS Prime 06051GBR9 AA+ AAA Watch

Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Banc of America US$680.444 mil mortgage 2004-2 2-A-I0 RMBS Prime 06051GBS7 AA+ AAA Watch

Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg

series 2004-2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$680.444 mil mortgage 2004-2 3-A-1 RMBS Prime 06051GBU2 A+ (sf) AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-4 RMBS Prime 06051GBX6 NR AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-5 RMBS Prime 06051GBY4 A+ (sf) AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-6 RMBS Prime 06051GBZ1 A+ (sf) AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-7 RMBS Prime 06051GCA5 A+ (sf) AAA  Watch
Funding 2004-2 Trust ~ pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-8 RMBS Prime 06051GCB3 BBB+ AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-10 RMBS Prime 06051GCD9 BBB+ AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-A-10 RMBS Prime 06051GCM9 NR AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 30-PO RMBS Prime 06051GCR8 BBB+ AAA  Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 1-B-1 RMBS Prime 06051GCS6 BBB BBB+ Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf) Dev
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-B-1 RMBS Prime 06051GCY3 CCC B (sf) Watch
Funding 2004-2 Trust pass-through certificates Jumbo (sf) Neg
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 1-B-2 RMBS Prime 06051GCT4 CCC CCC
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf)
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-B-2 RMBS Prime 06051GCZ0 CCC CCcC
Funding 2004-2 Trust pass-through certificates Jumbo (sf) (sf)
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 1-B-3 RMBS Prime 06051GCU1 CC (sf) CC(sf)
Funding 2004-2 Trust pass-through certificates Jumbo
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-B-3 RMBS Prime 06051GDA4 CC (sf) CC(sf)
Funding 2004-2 Trust ~ pass-through certificates Jumbo
series 2004-2
Banc of America US$680.444 mil mortgage 2004-2 3-B-4 RMBS Prime 06051GDH9 CC (sf) CC (sf)
Funding 2004-2 Trust pass-through certificates Jumbo
series 2004-2
Banc of America US$200.205 mil mortgage 2005-1 1-A-1 RMBS Prime 05946XPV9 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-2 RMBS Prime 05946XPW7 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos

series 2005-1
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$200.205 mil mortgage 2005-1 1-A-3 RMBS Prime 05946XPX5 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-4 RMBS Prime 05946XPY3 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-5 RMBS Prime 05946XPZ0 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-6 RMBS Prime 05946XQA4 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Dev
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-7 RMBS Prime 05946XQB2 NR BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-8 RMBS Prime 05946XQC0 A+ (sf) BB (sf) Watch
Funding 2005-1 Trust ~ pass-through certificates Jumbo Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-9 RMBS Prime 05946XQD8 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 1-A-10 RMBS Prime 05946XQE6 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Dev
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 30-PO RMBS Prime 05946XQG1 BBB+ BB (sf) Watch
Funding 2005-1 Trust pass-through certificates Jumbo (sf) Pos
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 B-1 RMBS Prime 05946XQJ5 CC (sf) CC (sf)
Funding 2005-1 Trust pass-through certificates Jumbo
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 B-2 RMBS Prime 05946XQK2 CC (sf) CC(sf)
Funding 2005-1 Trust pass-through certificates Jumbo
series 2005-1
Banc of America US$200.205 mil mortgage 2005-1 B-3 RMBS Prime 05946XQLO D (sf) CC(sf)
Funding 2005-1 Trust pass-through certificates Jumbo
series 2005-1
Banc of America US$595.014 mil mortgage 2005-8 1-A-1 RMBS Prime 05946XX57 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 1-A-2 RMBS Prime 05946XX65 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-3 RMBS Prime 05946XY23 B(sf) B(sf) Watch
Funding 2005-8 Trust pass-through certificates Jumbo Dev
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-4 RMBS Prime 05946XY31 CCC CCcC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-5 RMBS Prime 05946XY49 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-6 RMBS Prime 05946XY56 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)

series 2005-8
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$595.014 mil mortgage 2005-8 2-A-7 RMBS Prime 05946XY64 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-8 RMBS Prime 05946XY72 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 2-A-9 RMBS Prime 05946XY80 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 3-A-2 RMBS Prime 05946X722 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 3-A-3 RMBS Prime 05946XZ30 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 3-A-4 RMBS Prime 05946X748 CCC CCC
Funding 2005-8 Trust pass-through certificates Jumbo (sf) (sf)
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 3-A-5 RMBS Prime 05946XZ255 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-3 RMBS Prime 05946X789 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-4 RMBS Prime 05946XZ297 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-5 RMBS Prime 05946X2A0 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-9 RMBS Prime 05946X2E2 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-10 RMBS Prime 05946X2F9 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-13 RMBS Prime 05946X2J1 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-14 RMBS Prime 05946X2K8 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-16 RMBS Prime 05946X2M4 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-18 RMBS Prime 05946X2P7 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-19 RMBS Prime 05946X2Q5 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo
series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-22 RMBS Prime 05946X2T9 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT

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

OCTOBER 9, 2012 5

S$300052C | Linx User



Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$595.014 mil mortgage 2005-8 4-A-23 RMBS Prime 05946X2U6 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-24 RMBS Prime 05946X2V4 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-25 RMBS Prime 05946X2W2 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-27 RMBS Prime 05946X2Y8 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-28 RMBS Prime 05946X2Z5 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 4-A-29 RMBS Prime 05946X3A9 CC (sf) CC(sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$595.014 mil mortgage 2005-8 30-PO RMBS Prime 05946X3C5 CC (sf) CC (sf)
Funding 2005-8 Trust pass-through certificates Jumbo

series 2005-8
Banc of America US$946.599 mil milllion 2006-3 1-A-1 RMBS Prime 058931AB2 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 1-A-2 RMBS Prime 058931AC0 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 2-A-1 RMBS Prime 058931AD8 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 2-A-2 RMBS Prime 058931AE6 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 3-A-1 RMBS Prime 058931AF3 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 3-A-2 RMBS Prime 058931AG1 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-2 RMBS Prime 058931AJ5 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-3 RMBS Prime 058931AK2 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-5 RMBS Prime 058931AMS8 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-6 RMBS Prime 058931AN6 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-7 RMBS Prime 058931AP1 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$946.599 mil milllion 2006-3 4-A-8 RMBS Prime 058931AQ9 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-9 RMBS Prime 058931AR7 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-10 RMBS Prime 058931AS5 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-11 RMBS Prime 058931AT3 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-12 RMBS Prime 058931AU0 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-13 RMBS Prime 058931AV8 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-14 RMBS Prime 058931AW6 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-17 RMBS Prime 058931AZ9 CCC CCC
Funding 2006-3 Trust mortgage pass-through Jumbo (sf) (sf)

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-18 RMBS Prime 058931BA3 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-19 RMBS Prime 058931BB1 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 4-A-20 RMBS Prime 058931BC9 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-1 RMBS Prime 058931BD7 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-2 RMBS Prime 058931BE5 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-3 RMBS Prime 058931BF2 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-4 RMBS Prime 058931BG0 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-5 RMBS Prime 058931BH8 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-6 RMBS Prime 058931BJ4 CC (sf) CC (sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 5-A-8 RMBS Prime 058931BL9 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo

certificates series 2006-3
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$946.599 mil milllion 2006-3 5-A-9 RMBS Prime 058931BM7 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo
certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 X-PO RMBS Prime 058931BQ8 CC (sf) CC(sf)
Funding 2006-3 Trust mortgage pass-through Jumbo
certificates series 2006-3
Banc of America US$946.599 mil milllion 2006-3 6-A-1 RMBS Prime 058931BN5 BB (sf) BB (sf) Watch
Funding 2006-3 Trust mortgage pass-through Jumbo Pos
certificates series 2006-3
Banc of America US$708.434 mil mortgage 2006-5 1-A-1 RMBS Prime 05950NAA6 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-3 RMBS Prime 05950NAC2 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-4 RMBS Prime 05950NADO CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-5 RMBS Prime 05950NAE8 CC (sf) CC (sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-6 RMBS Prime 05950NAF5 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-7 RMBS Prime 05950NAG3 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-9 RMBS Prime 05950NAJ7 CC (sf) CC (sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-10 RMBS Prime 05950NAK4 BBB CC (sf)
Funding 2006-5 Trust pass-through certificates Jumbo (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-11 RMBS Prime 05950NAL2 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-12 RMBS Prime 05950NAMO CC (sf) CC (sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 1-A-13 RMBS Prime 05950NAN8 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 2-A-10 RMBS Prime 05950NBA5 BB- CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 2-A-11 RMBS Prime 05950NBB3 CCC CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 2-A-12 RMBS Prime 05950NBC1 CCC CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 3-A-1 RMBS Prime 05950NBE7 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo

series 2006-5
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$708.434 mil mortgage 2006-5 3-A-2 RMBS Prime 05950NBF4 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 3-A-3 RMBS Prime 05950NBG2 CC (sf) CC(sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 3-A-4 RMBS Prime 05950NBHO CCC B-(sf) Watch
Funding 2006-5 Trust pass-through certificates Jumbo (sf) Dev
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-1 RMBS Prime 05950NBJ6 CCC CCcC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-2 RMBS Prime 05950NBK3 BB- BBB Watch
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-5 RMBS Prime 05950NBN7 NR CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-6 RMBS Prime 05950NBP2 B (sf) BB+ Watch
Funding 2006-5 Trust pass-through certificates Jumbo (sf) Neg
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-7 RMBS Prime 05950NBQO CCC CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 4-A-8 RMBS Prime 05950NBR8 CCC CCC
Funding 2006-5 Trust pass-through certificates Jumbo (sf) (sf)
series 2006-5
Banc of America US$708.434 mil mortgage 2006-5 30-PO RMBS Prime 05950NBT4 CC (sf) CC (sf)
Funding 2006-5 Trust pass-through certificates Jumbo
series 2006-5
Banc of America US$637.413 mil mortgage 2006-E 1-A-1 RMBS Prime 05950DAA8 CC (sf) CC(sf)
Funding 2006-E Trust ~ pass-through certificates Jumbo
series 2006-E
Banc of America US$637.413 mil mortgage 2006-E 3-A-1 RMBS Prime 05950DAF7 CCC CCC
Funding 2006-E Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2006-E
Banc of America US$637.413 mil mortgage 2006-E 4-A-1 RMBS Prime 05950DAH3 CC (sf) CC (sf)
Funding 2006-E Trust  pass-through certificates Jumbo
series 2006-E
Banc of America US$562.295 mil mortgage 2006-F 1-A-1 RMBS Prime 05950HAA9 CCC B-(sf) Watch
Funding 2006-F Trust  pass-through certificates Jumbo (sf) Dev
series 2006-F
Banc of America US$562.295 mil mortgage 2006-F 1-A-2 RMBS Prime 05950HAB7 CC (sf) CC(sf)
Funding 2006-F Trust ~ pass-through certificates Jumbo
series 2006-F
Banc of America US$562.295 mil mortgage 2006-F 2-A-1 RMBS Prime 05950HAD3 CC (sf) CC (sf)
Funding 2006-F Trust ~ pass-through certificates Jumbo
series 2006-F
Banc of America US$1.034 bil mortgage 2007-4 T-A-5 RMBS 05953YAK?7 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Alternative-A
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 T-A-7 RMBS 05953YCQ2 CC(sf) CC(sf)

Funding 2007-4 Trust

pass-through certificates
series 2007-4

Alternative-A
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$1.034 bil mortgage 2007-4 1-A-1 RMBS Prime 05953YAT8 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 1-A-2 RMBS Prime 05953YAU5 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 1-PO RMBS Prime 05953YAV3 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-1 RMBS Prime 05953YAW1 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-2 RMBS Prime 05953YAX9 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-3 RMBS Prime 05953YAY7 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-5 RMBS Prime 05953YBAS8 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-6 RMBS Prime 05953YBB6 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-7 RMBS Prime 05953YBC4 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-8 RMBS Prime 05953YBD2 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-9 RMBS Prime 05953YBEO CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-10 RMBS Prime 05953YBF7 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-11 RMBS Prime 05953YBG5 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-13 RMBS Prime 05953YBJ9 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-14 RMBS Prime 05953YBK6 CC (sf) CC(sf)
Funding 2007-4 Trust ~ pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 2-A-15 RMBS Prime 05953YBL4 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 4-A-1 RMBS Prime 05953YBR1 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 5-A-1 RMBS Prime 05953YBT7 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)

series 2007-4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$1.034 bil mortgage 2007-4 5-A-2 RMBS Prime 05953YBU4 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 5-A-3 RMBS Prime 05953YBV2 CCC CCC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 6-A-1 RMBS Prime 05953YBWO BB (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 7-A-1 RMBS Prime 05953YBX8 CCC CCcC
Funding 2007-4 Trust pass-through certificates Jumbo (sf) (sf)
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 8-A-1 RMBS Prime 05953YBY6 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 S-PO RMBS Prime 05953YCA7 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 S-B-1 RMBS Prime 05953YCF6 CC (sf) CC (sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 S-B-2 RMBS Prime 05953YCG4 CC (sf) CC(sf)
Funding 2007-4 Trust pass-through certificates Jumbo
series 2007-4
Banc of America US$1.034 bil mortgage 2007-4 T-AP-1 RMBS 05953YAD3 CC (sf) CC(sf)
Funding 2007-4 Trust ~ pass-through certificates Alternative-A
series 2007-4
Banc of America US$3.518 bil mortgage 2007-C 6-A-1 RMBS 059522AA0 BB+ B+ (sf) Watch
Funding 2007-C Trust  pass-through certificates Alternative-A (sf) Dev
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 6-A-2 RMBS 059522AB8 CCC CCC
Funding 2007-C Trust  pass-through certificates Alternative-A (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 7-A-1 RMBS 059522AC6 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Alternative-A (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 7-A-2 RMBS 059522AD4 CC (sf) CC (sf)
Funding 2007-C Trust ~ pass-through certificates Alternative-A
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 7-A-4 RMBS 059522AF9 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Alternative-A (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 7-A-5 RMBS 059522AG7 CC (sf) CC(sf)
Funding 2007-C Trust ~ pass-through certificates Alternative-A
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 1-A-1 RMBS Prime 059522AT9 CC (sf) CC (sf)
Funding 2007-C Trust ~ pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 1-A-2 RMBS Prime 059522AU6 CCC CCC
Funding 2007-C Trust  pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 1-A-3 RMBS Prime 059522AV4 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Jumbo (sf) (sf)

series 2007-C
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$3.518 bil mortgage 2007-C 1-A-4 RMBS Prime 059522AW2 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 1-A-5 RMBS Prime 059522AX0 CC (sf) CC(sf)
Funding 2007-C Trust ~ pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 2-A-1 RMBS Prime 059522AY8 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 2-A-2 RMBS Prime 059522AZ5 CC (sf) CC(sf)
Funding 2007-C Trust  pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 3-A-1 RMBS Prime 059522BA9 CC (sf) CC(sf)
Funding 2007-C Trust ~ pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 3-A-2 RMBS Prime 059522BB7 CC (sf) CC(sf)
Funding 2007-C Trust ~ pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 4-A-1 RMBS Prime 059522BC5 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 4-A-2 RMBS Prime 059522BD3 CCC CCC
Funding 2007-C Trust  pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 4-A-3 RMBS Prime 059522BE1 CCC CCC
Funding 2007-C Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 4-A-4 RMBS Prime 059522BF8 CC (sf) CC (sf)
Funding 2007-C Trust  pass-through certificates Jumbo
series 2007-C
Banc of America US$3.518 bil mortgage 2007-C 5-A-2 RMBS Prime 059522BH4 CC (sf) CC(sf)
Funding 2007-C Trust  pass-through certificates Jumbo
series 2007-C
Banc of America US$1.035 bil mortgage 2007-E 3-A-1 RMBS Prime 05954DAE6 CCC CCC
Funding 2007-E Trust ~ pass-through certificates Jumbo (sf) (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E 5-A-1 RMBS Prime 05954DAJ5 CCC CCC
Funding 2007-E Trust  pass-through certificates Jumbo (sf) (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E 7-A-1 RMBS 05954DAP1 CC(sf) CCC
Funding 2007-E Trust  pass-through certificates Alternative-A (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E 10-A-1 RMBS 05954DBA3 CC(sf) CcCC
Funding 2007-E Trust ~ pass-through certificates Alternative-A (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E 11-A-1 RMBS 05954DBE5 CC (sf) CcC
Funding 2007-E Trust  pass-through certificates Alternative-A (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E 12-A-1 RMBS 05954DBJ4 CCC CCC
Funding 2007-E Trust  pass-through certificates Alternative-A (sf) (sf)
series 2007-E
Banc of America US$1.035 bil mortgage 2007-E C-A-2 RMBS 05954DBM7 CC(sf) CcC
Funding 2007-E Trust ~ pass-through certificates Alternative-A (sf)

series 2007-E
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$718.324 mil mortgage 2006-6 1-A-1 RMBS Prime 05950RAA7 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-2 RMBS Prime 05950RAB5 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-3 RMBS Prime 05950RAC3 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-5 RMBS Prime 05950RAE9 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-7 RMBS Prime 05950RAG4 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-8 RMBS Prime 05950RAH2 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-9 RMBS Prime 05950RAJ8 CC (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-10 RMBS Prime 05950RAKS5 CCC BBB-  Watch
Funding Trust 2006-6 pass through certificates series Jumbo (sf) (sf) Neg

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-13 RMBS Prime 05950RAN9 BB (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-14 RMBS Prime 05950RAP4 CC (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-15 RMBS Prime 05950RAQ2 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-16 RMBS Prime 05950RAR0 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-20 RMBS Prime 05950RAV1 BB (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-21 RMBS Prime 05950RAW9 BB (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-23 RMBS Prime 05950RAY5 BB (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 1-A-24 RMBS Prime 05950RAZ2 CC (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 2-A-1 RMBS Prime 05950RBB4 CC (sf) CC (sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
Banc of America US$718.324 mil mortgage 2006-6 2-A-2 RMBS Prime 05950RBC2 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo

2006-6
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$718.324 mil mortgage 2006-6 2-A-4 RMBS Prime 05950RBES8 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo
2006-6
Banc of America US$718.324 mil mortgage 2006-6 3-A-1 RMBS Prime 05950RBF5 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo
2006-6
Banc of America US$718.324 mil mortgage 2006-6 3-A-3 RMBS Prime 05950RBH1 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo
2006-6
Banc of America US$718.324 mil mortgage 2006-6 3-A-4 RMBS Prime 05950RBJ7 CCC B- (sf) Watch
Funding Trust 2006-6 pass through certificates series Jumbo (sf) Dev
2006-6
Banc of America US$718.324 mil mortgage 2006-6 30-PO RMBS Prime 05950RBL2 CC (sf) CC(sf)
Funding Trust 2006-6 pass through certificates series Jumbo
2006-6
Banc of America US$1.264 bil mortgage 2003-5 1-A-1 RMBS Prime 05948XLH2 BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-2 RMBS Prime 05948XLJ8 NR AAA Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-4 RMBS Prime 05948XLL3 A+ (sf) AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-8 RMBS Prime 05948XLQ2 BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-9 RMBS Prime 05948XLR0O BBB- AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-13 RMBS Prime 05948XLV1 BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-14 RMBS Prime 05948XLW9 BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-19 RMBS Prime 05948XMB4 BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-37 RMBS Prime 05948XMV0 BBB+ AAA Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-38 RMBS Prime 05948XMW8  BBB+ AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-39 RMBS Prime 05948XMX6 BBB AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 1-A-WIO RMBS Prime 05948XNA5 NR AAA Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 2-A-1 RMBS Prime 05948XNB3 BBB AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg

series 2003-5
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$1.264 bil mortgage 2003-5 2-A-2 RMBS Prime 05948XNC1 BBB AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-3 RMBS Prime 05948XND9 BBB AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-4 RMBS Prime 05948XNE7 NR AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-5 RMBS Prime 05948XNF4 BBB AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-6 RMBS Prime 05948XNG2 BBB AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-7 RMBS Prime 05948XNHO0 A+ (sf) AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-8 RMBS Prime 05948XNJ6 CCC AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-A-WIO  RMBS Prime 05948XNK3 NR AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 3-A-1 RMBS Prime 05948XNL1 NR AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 3-A-WIO  RMBS Prime 05948XNM9 NR AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 A-PO RMBS Prime 05948XNN7 CCC AAA  Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 1-B-1 RMBS Prime 05948XNP2 CCC A- (sf) Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 1-B-2 RMBS Prime 05948XNQO0 CCC B (sf) Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 1-B-3 RMBS Prime 05948XNR8 CC (sf) CC(sf)

Mortgage 2003-5 Trust  pass-through certificates Jumbo
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 1-B-4 RMBS Prime 05948XNZ0 CC (sf) CC(sf)

Mortgage 2003-5 Trust  pass-through certificates Jumbo
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 1-B-5 RMBS Prime 05948XPA3 CC (sf) CC (sf)

Mortgage 2003-5 Trust  pass-through certificates Jumbo
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-B-1 RMBS Prime 05948XNS6 CCC AA (sf) Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5

Banc of America US$1.264 bil mortgage 2003-5 2-B-2 RMBS Prime 05948XNT4 CCC BBB+ Watch

Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) (sf) Neg

series 2003-5
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$1.264 bil mortgage 2003-5 2-B-3 RMBS Prime 05948XNU1 CCC B- (sf) Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Dev
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 3-B-1 RMBS Prime 05948XNV9 NR AAA  Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 3-B-2 RMBS Prime 05948XNW7 NR BBB Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo (sf) Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 3-B-3 RMBS Prime 05948XNX5 NR B- (sf) Watch
Mortgage 2003-5 Trust  pass-through certificates Jumbo Neg
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 3-B-4 RMBS Prime 05948XPF2 NR CC (sf)
Mortgage 2003-5 Trust  pass-through certificates Jumbo
series 2003-5
Banc of America US$1.264 bil mortgage 2003-5 3-B-5 RMBS Prime 05948XPG0 NR CC (sf)
Mortgage 2003-5 Trust  pass-through certificates Jumbo
series 2003-5
Banc of America US$1.645 bil mortgage 2004-F 1-A-1 RMBS Prime 05949AHR4 AA+ AAA Watch
Mortgage 2004-F Trust pass-through certificates Jumbo (sf) (sf) Neg
series 2004-F
Banc of America US$1.645 bil mortgage 2004-F 2-A-6 RMBS Prime 05949AJA9 BBB- BBB-  Watch
Mortgage 2004-F Trust pass-through certificates Jumbo (sf) (sf) Dev
series 2004-F
Banc of America US$1.645 bil mortgage 2004-F 2-A-7 RMBS Prime 05949AJB7 BBB- BBB-  Watch
Mortgage 2004-F Trust pass-through certificates Jumbo (sf) (sf) Dev
series 2004-F
Banc of America US$1.645 bil mortgage 2004-F 3-A-1 RMBS Prime 05949AJD3 BB+ BBB-  Watch
Mortgage 2004-F Trust pass-through certificates Jumbo (sf) (sf) Dev
series 2004-F
Banc of America US$1.645 bil mortgage 2004-F 4-A-1 RMBS Prime 05949AJE1 A(sf) A(sf) Watch
Mortgage 2004-F Trust pass-through certificates Jumbo Neg
series 2004-F
Banc of America US$1.645 bil mortgage 2004-F B-1 RMBS Prime 05949AJF8 CCC CCC
Mortgage 2004-F Trust pass-through certificates Jumbo (sf) (sf)
series 2004-F
Banc of America US$444.265 mil mortgage 2007-4 1-A-1 RMBS Prime 059513CA7 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-2 RMBS Prime 059513CB5 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-3 RMBS Prime 059513CC3 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-7 RMBS Prime 059513CG4 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-9 RMBS Prime 059513CJ8 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-11 RMBS Prime 059513CL3 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$444.265 mil mortgage 2007-4 1-A-13 RMBS Prime 059513CN9 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-15 RMBS Prime 059513CQ2 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-17 RMBS Prime 059513CS8 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-18 RMBS Prime 059513CT6 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-19 RMBS Prime 059513CU3 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-20 RMBS Prime 059513CV1 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-21 RMBS Prime 059513CW9 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-22 RMBS Prime 059513CX7 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-23 RMBS Prime 059513CY5 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-24 RMBS Prime 059513CZ2 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-25 RMBS Prime 059513DA6 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-35 RMBS Prime 059513DL2 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-37 RMBS Prime 059513DN8 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-38 RMBS Prime 059513DP3 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-39 RMBS Prime 059513DQ1 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-40 RMBS Prime 059513DR9 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-41 RMBS Prime 059513DS7 CC (sf) CC (sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-42 RMBS Prime 059513DT5 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo

2007-4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$444.265 mil mortgage 2007-4 1-A-43 RMBS Prime 059513DU2 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-44 RMBS Prime 059513DV0 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-45 RMBS Prime 059513DW8 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-A-46 RMBS Prime 059513DX6 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 1-PO RMBS Prime 059513EA5 CC (sf) CC(sf)
Mortgage 2007-4 Trust  pass through certificates series Jumbo
2007-4
Banc of America US$444.265 mil mortgage 2007-4 2-A-2 RMBS Prime 059513EC1 BBB+ B+ (sf) Watch
Mortgage 2007-4 Trust  pass through certificates series Jumbo (sf) Pos
2007-4
Banc of America US$444.265 mil mortgage 2007-4 2-A-3 RMBS Prime 059513ED9 B-(sf) B-(sf) Watch
Mortgage 2007-4 Trust  pass through certificates series Jumbo Dev
2007-4
Banc of America US$444.265 mil mortgage 2007-4 2-A-4 RMBS Prime 059513EE7 BBB+ B+ (sf) Watch
Mortgage 2007-4 Trust  pass through certificates series Jumbo (sf) Pos
2007-4
Banc of America US$354.264 mil mortgage 2005-L 1-A-1 RMBS Prime 05949CPD2 CC (sf) CC(sf)
Mortgage Securities Inc  pass-through certificates Jumbo
series 2005-L
Banc of America US$354.264 mil mortgage 2005-L 1-A-2 RMBS Prime 05949CPE0Q CC (sf) CC (sf)
Mortgage Securities Inc  pass-through certificates Jumbo
series 2005-L
Banc of America US$354.264 mil mortgage 2005-L 3-A-1 RMBS Prime 05949CPM2 CCC CCC
Mortgage Securities Inc  pass-through certificates Jumbo (sf) (sf)
series 2005-L
Banc of America US$354.264 mil mortgage 2005-L 4-A-1 RMBS Prime 05949CPP5 CCC B- (sf) Watch
Mortgage Securities Inc  pass-through certificates Jumbo (sf) Dev
series 2005-L
Banc of America US$354.264 mil mortgage 2005-L 4-A-2 RMBS Prime 05949CPQ3 CC (sf) CC (sf)
Mortgage Securities Inc  pass-through certificates Jumbo
series 2005-L
Banc of America US$228.344 mil mortgage 2005-8 A-1 RMBS Prime 05949CGNO CCC BB (sf) Watch
Mortgage Trust 2005-8  pass through certificates series Jumbo (sf) Neg
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-4 RMBS Prime 05949CGR1 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-6 RMBS Prime 05949CGT7 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-8 RMBS Prime 05949CGV2 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-9 RMBS Prime 05949CGWO0 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo

2005-8
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Banc of America US$228.344 mil mortgage 2005-8 A-10 RMBS Prime 05949CGX8 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-11 RMBS Prime 05949CGY6 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-12 RMBS Prime 05949CGZ3 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-13 RMBS Prime 05949CHA7 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 A-14 RMBS Prime 05949CHB5 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Banc of America US$228.344 mil mortgage 2005-8 30-PO RMBS Prime 05949CHE9 CC (sf) CC(sf)
Mortgage Trust 2005-8  pass through certificates series Jumbo
2005-8
Bank of America US$727.316 mil mortgage 2004-C 1-A-1 RMBS Prime 05948X5P2 AA+ AAA Watch
Mortgage Securities pass-through certificates Jumbo (sf) (sf) Neg
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C 2-A-1 RMBS Prime 05948X556 BBB+ AAA  Watch
Mortgage Securities pass-through certificates Jumbo (sf) (sf) Neg
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C 2-A-2 RMBS Prime 05948X5T4 BBB+ AAA  Watch
Mortgage Securities pass-through certificates Jumbo (sf) (sf) Neg
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C 3-A-1 RMBS Prime 05948X5U1 A+ (sf) AAA  Watch
Mortgage Securities pass-through certificates Jumbo (sf) Neg
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C B-1 RMBS Prime 05948X5V9 CCC BB (sf) Watch
Mortgage Securities pass-through certificates Jumbo (sf) Neg
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C B-2 RMBS Prime 05948X5W7 CCC CCC
Mortgage Securities pass-through certificates Jumbo (sf) (sf)
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C B-3 RMBS Prime 05948X5X5 CC (sf) CC (sf)
Mortgage Securities pass-through certificates Jumbo
Inc. series 2004-C
Bank of America US$727.316 mil mortgage 2004-C B-4 RMBS Prime 05948X6B2 CC (sf) CC(sf)
Mortgage Securities pass-through certificates Jumbo
Inc. series 2004-C
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 [-A-1 RMBS Prime 07384MTH5 AA+ AAA  Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 II-A-1 RMBS Prime 07384MTJ1 AA+ AAA  Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 III-A-1 RMBS Prime 07384MTK8 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 IV-A-1 RMBS Prime 07384MTL6 AA+ AAA  Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg

certificates series 2003-1
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 V-A-1 RMBS Prime 07384MTM4 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 VI-A-1 RMBS Prime 07384MTN2 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 VII-A-1 RMBS Prime 07384MTP7 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 VII-A-X RMBS Prime 07384MTQ5 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 VIII-A-1  RMBS Prime 07384MTR3 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 VIII-A-X  RMBS Prime 07384MTS1 AA+ AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 M RMBS Prime 07384MTT9 BBB AAA Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 B-1 RMBS Prime 07384MTX0 B-(sf) BBB-  Watch
Trust 2003-1 trust mortgage pass-through Jumbo (sf) Neg
certificates series 2003-1
Bear Stearns ARM US$1.174 bil bear stearns arm  2003-1 B-2 RMBS Prime 07384MTY8 CCC CCC
Trust 2003-1 trust mortgage pass-through Jumbo (sf) (sf)
certificates series 2003-1
Bear Stearns ARM US$897.481 mil Bear Stearns ~ 2003-3 II-A-1 RMBS Prime 07384MUL4 AA+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 1I-A-2 RMBS Prime 07384MUM2  AA+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 II-A-3 RMBS Prime 07384MUK6 AA+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 1I-A-4 RMBS Prime 07384MVA7 AA+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 1II-A-1 RMBS Prime 07384MUP5 BBB+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 1II-A-2 RMBS Prime 07384MUR1 BBB+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 1II-A-3 RMBS Prime 07384MVC3 BBB+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg

pass-through certificates,
series 2003-3

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT

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

OCTOBER 9, 2012 20

S$300052C | Linx User



Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 IV-A-1 RMBS Prime 07384MUS9 AA+ AAA Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns ~ 2003-3 B-1 RMBS Prime 07384MUWO  BB- A-(sf) Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns ~ 2003-3 B-2 RMBS Prime 07384MUX8 CCC B (sf) Watch
Trust 2003-3 ARM trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns ~ 2003-3 B-3 RMBS Prime 07384MUY6 CC (sf) CC(sf)
Trust 2003-3 ARM trust, mortgage Jumbo
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns  2003-3 B-4 RMBS Prime 07384MVF6 CC (sf) CC(sf)
Trust 2003-3 ARM trust, mortgage Jumbo
pass-through certificates,
series 2003-3
Bear Stearns ARM US$897.481 mil Bear Stearns ~ 2003-3 B-5 RMBS Prime 07384MVG4 CC (sf) CC(sf)
Trust 2003-3 ARM trust, mortgage Jumbo
pass-through certificates,
series 2003-3
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 [-A-1 RMBS Prime 07384MVM1  AA+ AAA  Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 [-X-A-1 RMBS Prime 07384MVN9  AA+  AAA  Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns 2003-4 II-A-1 RMBS Prime 07384MVP4 AA+ AAA Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns 2003-4 II-X-A-1 RMBS Prime 07384MVQ2 AA+ AAA Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 I1I-A-1 RMBS Prime 07384MVRO AA+ AAA  Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 III-X-A-1  RMBS Prime 07384MVS8 AA+ AAA  Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 B-1 RMBS Prime 07384MVW9  BBB+ A(sf) Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2003-4
Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 B-2 RMBS Prime 07384MVX7 CCC B-(sf) Watch
Trust 2003-4 ARM trust, mortgage Jumbo (sf) Dev

pass-through certificates,
series 2003-4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$569.238 mil bear stearns ~ 2003-4 B-3 RMBS Prime 07384MVY5 CC (sf) CC(sf)
Trust 2003-4 ARM trust, mortgage Jumbo
pass-through certificates,
series 2003-4
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-A-1 RMBS Prime 07384MWW8 A+ (sf) AAA Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-A-2 RMBS Prime 07384MWX6 A+ (sff AAA  Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-X-2 RMBS Prime 07384MWY4 NR AAA  Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 I-A-3 RMBS Prime 07384MWZ1 A+ (sf) AAA  Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-X-3 RMBS Prime 07384MXA5 NR AAA  Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 II-A-1 RMBS Prime 07384MXB3 BBB+ AAA  Watch
Trust 2003-6 pass-through certificates Jumbo (sf) (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-B-1 RMBS Prime 07384MXF4 BBB- BBB Watch
Trust 2003-6 pass-through certificates Jumbo (sf) (sf) Dev
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 I-B-2 RMBS Prime 07384MXG2 CCC CCC
Trust 2003-6 pass-through certificates Jumbo (sf) (sf)
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-B-3 RMBS Prime 07384MXHO0 CC (sf) CC(sf)
Trust 2003-6 pass-through certificates Jumbo
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 II-B-1 RMBS Prime 07384MXJ6 B+ (sf) AA- Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 I1I-B-2 RMBS Prime 07384MXK3 B-(sf) BB (sf) Watch
Trust 2003-6 pass-through certificates Jumbo Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 11-B-3 RMBS Prime 07384MXL1 CCC B-(sf) Watch
Trust 2003-6 pass-through certificates Jumbo (sf) Neg
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 [-B-4 RMBS Prime 07384MYA4 CC (sf) CC (sf)
Trust 2003-6 pass-through certificates Jumbo
series 2003-6
Bear Stearns ARM US$836.53 mil mortgage 2003-6 11-B-4 RMBS Prime 07384MYD8 CC (sf) CC(sf)
Trust 2003-6 pass-through certificates Jumbo
series 2003-6
Bear Stearns ARM US$1.166 bil mortgage 2003-7 I-A RMBS Prime 07384MYQ9 A+ (sf) AAA  Watch
Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7
Bear Stearns ARM US$1.166 bil mortgage 2003-7 I-X RMBS Prime 07384MZM7 NR AAA  Watch
Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7
Bear Stearns ARM US$1.166 bil mortgage 2003-7 II-A RMBS Prime 07384MYR7 A+ (sf) AA+  Watch
Trust 2003-7 pass-through certificates Jumbo (sf) Neg

series 2003-7
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$1.166 bil mortgage 2003-7 II-A RMBS Prime 07384MYS5 A+ (sf) AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 IV-A RMBS Prime 07384MYT3 AA+ AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 IV-AM RMBS Prime 07384MYUO A+ (sf) AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 V-A RMBS Prime 07384MYV8 A+ (sf) AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 VI-A RMBS Prime 07384MYW6 A+ (sff AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 VII-A RMBS Prime 07384MYX4 AA+ AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 VIII-A RMBS Prime 07384MYY2 A+ (sf) AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 IX-A RMBS Prime 07384MYZ9 A+ (sf) AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 B-1 RMBS Prime 07384MZC9 B-(sf) BBB Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 B-2 RMBS Prime 07384MZD7 CCC CCcC

Trust 2003-7 pass-through certificates Jumbo (sf) (sf)
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 B-3 RMBS Prime 07384MZES5 CC (sf) CC(sf)

Trust 2003-7 pass-through certificates Jumbo
series 2003-7

Bear Stearns ARM US$1.166 bil mortgage 2003-7 V-X RMBS Prime 07384MZP0 NR AAA  Watch

Trust 2003-7 pass-through certificates Jumbo (sf) Neg
series 2003-7

Bear Stearns ARM US$776.191 mil mortgage 2003-8 [-A-1 RMBS Prime 07384MZQ8 A+ (sf) AAA  Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 [-A-2 RMBS Prime 07384MZR6 A+ (sf) AAA Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 II-A-1 RMBS Prime 07384MZS4 AA+ AAA  Watch

Trust 2003-8 pass-through certificates Jumbo (sf) (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 II-A-2 RMBS Prime 07384MZT2 A+ (sf) AA+ Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 II-A RMBS Prime 07384MZU9 A+ (sf) AAA  Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 IV-A-1 RMBS Prime 07384MZV7 A+ (sff AAA  Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg

series 2003-8
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$776.191 mil mortgage 2003-8 IV-A-2 RMBS Prime 07384MZW5 A+ (sf) AA+ Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 V-A RMBS Prime 07384MZX3 A+ (sf) AAA  Watch

Trust 2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 B-1 RMBS Prime 07384MA28 B-(sf) B+ (sf) Watch

Trust 2003-8 pass-through certificates Jumbo Neg
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 B-2 RMBS Prime 07384MA36 CCC CCcC

Trust 2003-8 pass-through certificates Jumbo (sf) (sf)
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 B-3 RMBS Prime 07384MA44 CC (sf) CC(sf)

Trust 2003-8 pass-through certificates Jumbo
series 2003-8

Bear Stearns ARM US$776.191 mil mortgage 2003-8 B-4 RMBS Prime 07384MA51 CC (sf) CC(sf)

Trust 2003-8 pass-through certificates Jumbo
series 2003-8

Bear Stearns ARM US$879.623 mil mortgage 2003-9 [-A-1 RMBS Prime 07384MA85 BBB+ AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 [-X-1 RMBS Prime 07384MA93 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 [-A-2 RMBS Prime 07384MB27 BBB+ AA(sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 [-X-2 RMBS Prime 07384MB35 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 [-A-3 RMBS Prime 07384MB43 BBB+ AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 I-X-3 RMBS Prime 07384MB50 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-A-1 RMBS Prime 07384MB68 BBB+ AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-X-1 RMBS Prime 07384MB76 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-A-2 RMBS Prime 07384MB84 BBB+ AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 1-X-2 RMBS Prime 07384MB92 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-A-3 RMBS Prime 07384MC26 BBB+ AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 1-X-3 RMBS Prime 07384MC34 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg

series 2003-9
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-A-1 RMBS Prime 07384MC42 A+ (sf) AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 IMI-X-1 RMBS Prime 07384MC59 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 I1I-A-2 RMBS Prime 07384MC67 A+ (sf) AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 II-A-3 RMBS Prime 07384MC75 A+ (sf) AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 I1I-X-3 RMBS Prime 07384MC83 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 IV-A-1 RMBS Prime 07384MC91 A+ (sf) AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 IV-X-1 RMBS Prime 07384MD25 NR AA (sf) Watch

Trust 2003-9 pass-through certificates Jumbo Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 B-1 RMBS Prime 07384MD66 CCC B+ (sf) Watch

Trust 2003-9 pass-through certificates Jumbo (sf) Neg
series 2003-9

Bear Stearns ARM US$879.623 mil mortgage 2003-9 B-2 RMBS Prime 07384MD74 CC (sf) CC(sf)

Trust 2003-9 pass-through certificates Jumbo
series 2003-9

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-1-A-1 RMBS Prime 07384M3X8 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-2-A-1 RMBS Prime 07384M3Y6 BBB+ A+ (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-2-A-2 RMBS Prime 07384M4A7 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-2-A-3 RMBS Prime 07384M4C3 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-2-A-4 RMBS Prime 07384M5X6 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I-2-A-5 RMBS Prime 07384M5Y4 BBB+ BBB+ Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-2-A-6 RMBS Prime 07384M5Z1 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-3-A-1 RMBS Prime 07384M4E9 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I-4-A-1 RMBS Prime 07384M4F6 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev

series 2004-10
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-5-A-1 RMBS Prime 07384M4G4 BBB BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [I-1-A-1  RMBS Prime 07384M4H2 BBB+ A+ (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 11-2-A-1 RMBS Prime 07384M4J8 BBB+ A+ (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I1-3-A-1 RMBS Prime 07384M4K5 BBB+ A+ (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I1I-1-A-1  RMBS Prime 07384M4L3 BB+ BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I1I-2-A-1  RMBS Prime 07384M4M1 BB+ BBB Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 [-M-1 RMBS Prime 07384M6AS5 BB- BB- Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I-B-1 RMBS Prime 07384M4T6 CCC B- (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Dev
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I-B-2 RMBS Prime 07384M4U3 CC (sf) CC(sf)

Trust 2004-10 pass-through certificates, Jumbo
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 II-B-1 RMBS Prime 07384M4W9  CCC B (sf) Watch

Trust 2004-10 pass-through certificates, Jumbo (sf) Neg
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 I1I-B-1 RMBS Prime 07384M4Z2 CC (sf) CC(sf)

Trust 2004-10 pass-through certificates, Jumbo
series 2004-10

Bear Stearns ARM US$2.002 bil mortgage 2004-10 1I-B-2 RMBS Prime 07384M4X7 CC (sf) CC(sf)

Trust 2004-10 pass-through certificates, Jumbo
series 2004-10

Bear Stearns ARM US$837.721 mil mortgage 2004-11 [-A-1 RMBS Prime 07384M5MO A+ (sf) AAA  Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) Neg
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 II-A-1 RMBS Prime 07384M5N8 A+ (sf) AAA Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) Neg
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 I1I-A-1 RMBS Prime 07384M5P3 A+ (sff AAA  Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) Neg
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 IV-A-1 RMBS Prime 07384M5Q1 A+ (sf) AAA  Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) Neg
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 M-1 RMBS Prime 07384M5T5 BBB+ AA- Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 B-1 RMBS Prime 07384M5U2 B(sf) BB- Watch

Trust 2004-11 pass-through certificates, Jumbo (sf) Neg

series 2004-11
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$837.721 mil mortgage 2004-11 B-2 RMBS Prime 07384M5V0 CCC CCC

Trust 2004-11 pass-through certificates, Jumbo (sf) (sf)
series 2004-11

Bear Stearns ARM US$837.721 mil mortgage 2004-11 B-3 RMBS Prime 07384M5W8  CC (sf) CC(sf)

Trust 2004-11 pass-through certificates, Jumbo
series 2004-11

Bear Stearns ARM US$629.314 mil mortgage 2004-2 I-1-A RMBS Prime 07384ML83 BBB A-(sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-2-A-1 RMBS Prime 07384ML91 BBB A- (sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-2-A-2 RMBS Prime 07384MM25 BBB A- (sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-2-A-3 RMBS Prime 07384MM33 BBB A-(sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-3-A RMBS Prime 07384MM58 BBB A-(sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-4-A RMBS Prime 07384MM66  AA+  AAA  Watch

Trust 2004-2 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-4-A-M  RMBS Prime 07384MM74 BBB+ A-(sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 II-1-A RMBS Prime 07384MM82 BBB+ AA+  Watch

Trust 2004-2 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 II-1-X RMBS Prime 07384MM90 NR AA+ Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 1-2-A RMBS Prime 07384MN32 BBB+ AA- Watch

Trust 2004-2 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 I-2-X RMBS Prime 07384MN40 NR AA- Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 II-3-A RMBS Prime 07384MN57 BBB+ AA- Watch

Trust 2004-2 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [1-4-A RMBS Prime 07384MN65 BBB+ AA- Watch

Trust 2004-2 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-B-1 RMBS Prime 07384MP30 CCC B (sf) Watch

Trust 2004-2 pass-through certificates Jumbo (sf) Neg
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 [-B-2 RMBS Prime 07384MP48 CC (sf) CC (sf)

Trust 2004-2 pass-through certificates Jumbo
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 II-B-1 RMBS Prime 07384MP63 B-(sf) B+ (sf) Watch

Trust 2004-2 pass-through certificates Jumbo Neg

series 2004-2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$629.314 mil mortgage 2004-2 II-B-2 RMBS Prime 07384MP71 CC (sf) CC(sf)

Trust 2004-2 pass-through certificates Jumbo
series 2004-2

Bear Stearns ARM US$629.314 mil mortgage 2004-2 I11-B-3 RMBS Prime 07384MP89 CC (sf) CC(sf)

Trust 2004-2 pass-through certificates Jumbo
series 2004-2

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 [-A-1 RMBS Prime 07384MQ70 BBB BBB Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 [-A-2 RMBS Prime 07384MR87 BBB+ BBB+ Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 I-A-3 RMBS Prime 07384MR95 BBB BBB Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 II-A RMBS Prime 07384MQ88 BBB BBB Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 1I-A RMBS Prime 07384MQ96 BBB BBB Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 IV-A RMBS Prime 07384MR20 BBB BBB Watch

Trust 2004-3 through certificates series Jumbo (sf) (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 B-1 RMBS Prime 07384MR53 CCC B-(sf) Watch

Trust 2004-3 through certificates series Jumbo (sf) Dev
2004-3

Bear Stearns ARM US$1.507 bil mortgage pass 2004-3 B-2 RMBS Prime 07384MR61 CC (sf) CC (sf)

Trust 2004-3 through certificates series Jumbo
2004-3

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 A-6 RMBS Prime 07384MU42 BBB+ AAA  Watch

Trust 2004-4 through certificates series Jumbo (sf) (sf) Neg
2004-4

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 A-7 RMBS Prime 07384MU59 BBB+ AAA  Watch

Trust 2004-4 through certificates series Jumbo (sf) (sf) Neg
2004-4

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 B-1 RMBS Prime 07384MV25 B-(sf) AA(sf) Watch

Trust 2004-4 through certificates series Jumbo Neg
2004-4

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 B-2 RMBS Prime 07384MV33 CCC B (sf) Watch

Trust 2004-4 through certificates series Jumbo (sf) Neg
2004-4

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 B-3 RMBS Prime 07384MV41 CC (sf) CC(sf)

Trust 2004-4 through certificates series Jumbo
2004-4

Bear Stearns ARM US$1.054 bil mortgage pass 2004-4 B-4 RMBS Prime 07384MV90 D (sf) CC(sf)

Trust 2004-4 through certificates series Jumbo
2004-4

Bear Stearns ARM US$614.06 mil mortgage 2004-5 I-A RMBS Prime 07384MS60 BBB+ A+ (sf) Watch

Trust 2004-5 pass-through certificates, Jumbo (sf) Neg
series 2004-5

Bear Stearns ARM US$614.06 mil mortgage 2004-5 II-A RMBS Prime 07384MS78 BBB+ A+ (sf) Watch

Trust 2004-5 pass-through certificates, Jumbo (sf) Neg

series 2004-5
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U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$614.06 mil mortgage 2004-5 II-A RMBS Prime 07384MS86 A+ (sf) AAA  Watch
Trust 2004-5 pass-through certificates, Jumbo (sf) Neg
series 2004-5
Bear Stearns ARM US$614.06 mil mortgage 2004-5 IV-A RMBS Prime 07384MS94 BBB+ AA (sf) Watch
Trust 2004-5 pass-through certificates, Jumbo (sf) Neg
series 2004-5
Bear Stearns ARM US$614.06 mil mortgage 2004-5 B-1 RMBS Prime 07384MT44 CCC BB- Watch
Trust 2004-5 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-5
Bear Stearns ARM US$614.06 mil mortgage 2004-5 B-2 RMBS Prime 07384MT51 CC (sf) CC(sf)
Trust 2004-5 pass-through certificates, Jumbo
series 2004-5
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 [-A-1 RMBS Prime 07384MW40 CCC B+ (sf) Watch
Trust 2004-6 arm trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2004-6
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 I-A-2 RMBS Prime 07384MW57  CCC B (sf) Watch
Trust 2004-6 arm trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2004-6
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 II-A-1 RMBS Prime 07384MW65 CCC B+ (sf) Watch
Trust 2004-6 arm trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2004-6
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 II-A-2 RMBS Prime 07384MW?73 CCC B (sf) Watch
Trust 2004-6 arm trust, mortgage Jumbo (sf) Neg
pass-through certificates,
series 2004-6
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 I1I-A RMBS Prime 07384MW81 B-(sf) B(sf) Watch
Trust 2004-6 arm trust, mortgage Jumbo Dev
pass-through certificates,
series 2004-6
Bear Stearns ARM US$740.955 mil bear stearns ~ 2004-6 B-1 RMBS Prime 07384MX31 CC (sf) CC (sf)
Trust 2004-6 arm trust, mortgage Jumbo
pass-through certificates,
series 2004-6
Bear Stearns ARM US$502.437 mil mortgage 2004-7 [-A-1 RMBS Prime 07384MX98 BBB- BB- Watch
Trust 2004-7 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-7
Bear Stearns ARM US$502.437 mil mortgage 2004-7 [-A-2 RMBS Prime 07384MZ54 BBB- BB- Watch
Trust 2004-7 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-7
Bear Stearns ARM US$502.437 mil mortgage 2004-7 II-A-1 RMBS Prime 07384MY22 BBB- BB- Watch
Trust 2004-7 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-7
Bear Stearns ARM US$502.437 mil mortgage 2004-7 I1I-A RMBS Prime 07384MY30 BBB- BB (sf) Watch
Trust 2004-7 pass-through certificates Jumbo (sf) Dev
series 2004-7
Bear Stearns ARM US$502.437 mil mortgage 2004-7 IV-A RMBS Prime 07384MY48 BBB BB (sf) Watch
Trust 2004-7 pass-through certificates Jumbo (sf) Dev
series 2004-7
Bear Stearns ARM US$502.437 mil mortgage 2004-7 B-1 RMBS Prime 07384MY71 D (sf) CC(sf)
Trust 2004-7 pass-through certificates Jumbo
series 2004-7
Bear Stearns ARM US$872.619 mil mortgage 2004-8 [-1-A-1 RMBS Prime 07384MZ88 BB- BB- Watch
Trust 2004-8 pass-through certificates Jumbo (sf) (sf) Dev

series 2004-8
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Bear Stearns ARM US$872.619 mil mortgage 2004-8 I-1-A-2 RMBS Prime 07384MZ96 BB- BB- Watch

Trust 2004-8 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 I-1-A-3 RMBS Prime 07384M2A9 BB- BB- Watch

Trust 2004-8 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 [-2-A-1 RMBS Prime 07384M2B7 B+ (sf) B+ (sf) Watch

Trust 2004-8 pass-through certificates Jumbo Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 [-3-A-1 RMBS Prime 07384M2C5 B+ (sf) B+ (sf) Watch

Trust 2004-8 pass-through certificates Jumbo Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 [-4-A-1 RMBS Prime 07384M2D3 BB- BB- Watch

Trust 2004-8 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 II-A-1 RMBS Prime 07384M2E1 BB- BB- Watch

Trust 2004-8 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 [-B-1 RMBS Prime 07384M2H4 CC (sf) CC (sf)

Trust 2004-8 pass-through certificates Jumbo
series 2004-8

Bear Stearns ARM US$872.619 mil mortgage 2004-8 II-B-1 RMBS Prime 07384M2L5 CC (sf) CC(sf)

Trust 2004-8 pass-through certificates Jumbo
series 2004-8

Bear Stearns ARM US$612.737 mil mortgage 2004-9 I-1-A-1 RMBS Prime 07384M2V3 BBB+ BBB+ Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 [-2-A-1 RMBS Prime 07384M2X9 A(sf) A(sf) Watch

Trust 2004-9 pass-through certificates, Jumbo Neg
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 [-2-A-2 RMBS Prime 07384M2Y7 BBB+ BBB+ Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 I-2-A-3 RMBS Prime 07384M2Z4 BBB+ BBB+ Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 [-3-A-1 RMBS Prime 07384M3B6 BBB+ BBB+ Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Dev
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 II-1-A-1 RMBS Prime 07384M3C4 BBB+ AAA Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 11-2-A-1 RMBS Prime 07384M3D2 BBB+ AAA  Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 I1-3-A-1 RMBS Prime 07384M3E0 BBB+ AAA  Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 [I-A-4-1 RMBS Prime 07384M3F7 BBB+ AAA  Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) (sf) Neg
series 2004-9

Bear Stearns ARM US$612.737 mil mortgage 2004-9 I-B-1 RMBS Prime 07384M3K6 CCC B- (sf) Watch

Trust 2004-9 pass-through certificates, Jumbo (sf) Dev

series 2004-9
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$612.737 mil mortgage 2004-9 II-B-1 RMBS Prime 07384M3NO CCC A+ (sf) Watch
Trust 2004-9 pass-through certificates, Jumbo (sf) Neg
series 2004-9
Bear Stearns ARM US$612.737 mil mortgage 2004-9 I-B-2 RMBS Prime 07384M3L4 CC (sf) CC(sf)
Trust 2004-9 pass-through certificates, Jumbo
series 2004-9
Bear Stearns ARM US$612.737 mil mortgage 2004-9 11-B-2 RMBS Prime 07384M3P5 CCC B-(sf) Watch
Trust 2004-9 pass-through certificates, Jumbo (sf) Dev
series 2004-9
Bear Stearns ARM US$612.737 mil mortgage 2004-9 II-B-3 RMBS Prime 07384M3Q3 CC (sf) CC(sf)
Trust 2004-9 pass-through certificates, Jumbo
series 2004-9
Bear Stearns ARM US$720.482 mil mortgage 2005-1 [-A-1 RMBS Prime 07387AAA3 B (sf) B+ (sf) Watch
Trust 2005-1 pass-through certificates Jumbo Neg
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 II-A-1 RMBS Prime 07387AAB1 B (sf) B+ (sf) Watch
Trust 2005-1 pass-through certificates Jumbo Neg
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 [I-A-2 RMBS Prime 07387AAD7 B (sf) B+ (sf) Watch
Trust 2005-1 pass-through certificates Jumbo Neg
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 I1I-A-1 RMBS Prime 07387AAES5 B+ (sf) B+ (sf) Watch
Trust 2005-1 pass-through certificates Jumbo Dev
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 IV-A-1 RMBS Prime 07387AAF2 B+ (sf) B+ (sf) Watch
Trust 2005-1 pass-through certificates Jumbo Dev
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 B-1 RMBS Prime 07387AAK1 CCC CCcC
Trust 2005-1 pass-through certificates Jumbo (sf) (sf)
series 2005-1
Bear Stearns ARM US$720.482 mil mortgage 2005-1 B-2 RMBS Prime 07387AAL9 CC (sf) CC(sf)
Trust 2005-1 pass-through certificates Jumbo
series 2005-1
Bear Stearns ARM US$2.462 bil mortgage pass 2005-10 A-2 RMBS Prime 07387AESO BB+ CCC
Trust 2005-10 through certificates series Jumbo (sf) (sf)
2005-10
Bear Stearns ARM US$2.462 bil mortgage pass 2005-10 A-3 RMBS Prime 07387AET8 CCC CCC
Trust 2005-10 through certificates series Jumbo (sf) (sf)
2005-10
Bear Stearns ARM US$2.462 bil mortgage pass 2005-10 M RMBS Prime 07387AEV3 CC (sf) CC(sf)
Trust 2005-10 through certificates series Jumbo
2005-10
Bear Stearns ARM US$477.982 mil mortgage 2005-11 [-A-1 RMBS Prime 07387AFF7 BBB+ BBB-  Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Dev
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 II-A-1 RMBS Prime 07387AFG5 BBB+ BBB-  Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Pos
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 II-A-1 RMBS Prime 07387AFH3 BBB+ BBB-  Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Pos
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 IV-A-1 RMBS Prime 07387AFJ9 BBB+ BBB-  Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Dev

2005-11
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$477.982 mil mortgage 2005-11 V-A-1 RMBS Prime 07387AFK6 BBB+ BBB Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Dev
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 V-A-2 RMBS Prime 07387AFL4 BBB+ BB+ Watch
Trust 2005-11 pass through certificates series Jumbo (sf) (sf) Pos
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 B-1 RMBS Prime 07387AFP5 CCC CCC
Trust 2005-11 pass through certificates series Jumbo (sf) (sf)
2005-11
Bear Stearns ARM US$477.982 mil mortgage 2005-11 B-2 RMBS Prime 07387AFQ3 CC (sf) CC(sf)
Trust 2005-11 pass through certificates series Jumbo
2005-11
Bear Stearns ARM US$842.315 mil mortgage 2005-12 I-1A-1 RMBS Prime 07387AFV2 CC (sf) CC(sf)
Trust 2005-12 pass-through certificates Jumbo
series 2005-12
Bear Stearns ARM US$842.315 mil mortgage 2005-12 [-2-A-1 RMBS Prime 07387AFX8 CC (sf) CC(sf)
Trust 2005-12 pass-through certificates Jumbo
series 2005-12
Bear Stearns ARM US$842.315 mil mortgage 2005-12 [-3-A-1 RMBS Prime 07387AFZ3 CC (sf) CC (sf)
Trust 2005-12 pass-through certificates Jumbo
series 2005-12
Bear Stearns ARM US$842.315 mil mortgage 2005-12 11-2-A-1 RMBS Prime 07387AGC3 CC (sf) CC(sf)
Trust 2005-12 pass-through certificates Jumbo
series 2005-12
Bear Stearns ARM US$842.315 mil mortgage 2005-12 I1-3-A-1 RMBS Prime 07387AGE9 CC (sf) CC(sf)
Trust 2005-12 pass-through certificates Jumbo
series 2005-12
Bear Stearns ARM US$643.693 mil bear stearns 2005-3 [-A-1 RMBS Prime 07387AAV7 CCC CCC
Trust 2005-3 arm trust, mortgage Jumbo (sf) (sf)
pass-through certificates,
series 2005-3
Bear Stearns ARM US$643.693 mil bear stearns 2005-3 II-A-1 RMBS Prime 07387AAW5 CCC CCC
Trust 2005-3 arm trust, mortgage Jumbo (sf) (sf)
pass-through certificates,
series 2005-3
Bear Stearns ARM US$643.693 mil bear stearns ~ 2005-3 II-A-2 RMBS Prime 07387AAX3 CCC CCC
Trust 2005-3 arm trust, mortgage Jumbo (sf) (sf)
pass-through certificates,
series 2005-3
Bear Stearns ARM US$643.693 mil bear stearns ~ 2005-3 B-1 RMBS Prime 07387ABC8 CC(sf) CCC
Trust 2005-3 arm trust, mortgage Jumbo (sf)
pass-through certificates,
series 2005-3
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 I-A-1 RMBS Prime 07387ABL8 CCC CCC
Trust 2005-4 through certificates series Jumbo (sf) (sf)
2005-4
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 II-A-2 RMBS Prime 07387ABN4 CCC CCC
Trust 2005-4 through certificates series Jumbo (sf) (sf)
2005-4
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 II-A-3 RMBS Prime 07387ABP9 CCC CCcC
Trust 2005-4 through certificates series Jumbo (sf) (sf)
2005-4
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 I1I-A-1 RMBS Prime 07387ABR5 CCC CCC
Trust 2005-4 through certificates series Jumbo (sf) (sf)

2005-4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 IV-A-1 RMBS Prime 07387ABS3 CCC CCC
Trust 2005-4 through certificates series Jumbo (sf) (sf)
2005-4
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 B-1 RMBS Prime 07387ABW4 CC (sf) CC(sf)
Trust 2005-4 through certificates series Jumbo
2005-4
Bear Stearns ARM US$1.617 bil mortgage pass 2005-4 B-2 RMBS Prime 07387ABX2 CC (sf) CC(sf)
Trust 2005-4 through certificates series Jumbo
2005-4
Bear Stearns ARM US$1.128 bil Bear Stearns 2005-9 A-1 RMBS Prime 07387AEG6 CCC B- (sf) Watch
Trust 2005-9 ARM Trust mortgage-backed Jumbo (sf) Dev
notes, series 2005-9
Bear Stearns ARM US$1.128 bil Bear Stearns 2005-9 A-2 RMBS Prime 07387AEH4 CC (sf) CC(sf)
Trust 2005-9 ARM Trust mortgage-backed Jumbo
notes, series 2005-9
Bear Stearns ARM US$1.187 bil mortgage 2006-2 [-A-1 RMBS Prime 07388DAA6 CC(sf) CCC
Trust 2006-2 pass-through certificates Jumbo (sf)
series 2006-2
Bear Stearns ARM US$811.994 mil bear stearns ~ 2007-3 [I-A-1 RMBS Prime 073881AD6 CC(sf) CCC
Trust 2007-3 ARM trust mortgage Jumbo (sf)
pass-through certificates
series 2007-3
Bear Stearns ARM US$401.866 mil mortgage 2007-5 [II-A-1 RMBS Prime 07386YAE4 CC (sf) CC(sf)
Trust 2007-5 pass-through certificates Jumbo
series 2007-5
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A3 RMBS Prime 16163BAC8 CC(sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A4 RMBS Prime 16163BAD6 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A5 RMBS Prime 16163BAE4 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A6 RMBS Prime 16163BAF1 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A7 RMBS Prime 16163BAG9 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A8 RMBS Prime 16163BAH7 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A9 RMBS Prime 16163BAJ3 CC(sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A12 RMBS Prime 16163BAM6 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A13 RMBS Prime 16163BAN4 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)
2006-S2 certificates series 2006-S2
Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A14 RMBS Prime 16163BAP9 CCC CCC
Finance Trust Series mortgage pass-through Jumbo (sf) (sf)

2006-S2

certificates series 2006-S2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A15 RMBS Prime 16163BAQ7 CC (sf) CcCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A16 RMBS Prime 16163BAR5 CC(sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A17 RMBS Prime 16163BAS3 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A18 RMBS Prime 16163BAT1 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 1-A19 RMBS Prime 16163BAU8 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 2-Al RMBS Prime 16163BAW4 CC(sf) CCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 2-A2 RMBS Prime 16163BAX2 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 2-A4 RMBS Prime 16163BAZ7 CC(sf) CcCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 2-A6 RMBS Prime 16163BBB9 CC(sf) CCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 2-A7 RMBS Prime 16163BBC7 CC (sf) CcCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$1.024 bil multi-class 2006-S2 A-P RMBS Prime 16163BBG8 CC(sf) CcCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S2 certificates series 2006-S2

Chase Mortgage US$800.001 mil mulit-class 2006-S3 1-A4 RMBS Prime 16162XAD9 CCC CCC

Finance Trust Series mortgage pass-through Jumbo (sf) (sf)

2006-S3 certificates series 2006-S3

Chase Mortgage US$800.001 mil mulit-class 2006-S3 2-A2 RMBS Prime 16162XAJ6 CC(sf) CCC

Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S3 certificates series 2006-S3

Chase Mortgage US$800.001 mil mulit-class 2006-S3 A-P RMBS Prime 16162XAW7 CC(sf) CCC
Finance Trust Series mortgage pass-through Jumbo (sf)

2006-S3 certificates series 2006-S3

Chase Mortgage US$650.045 mil multi class 2003-54 IA-1 RMBS Prime 16162T4D5 BBB AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) (sf) Neg
2003-S4 certificates series 2003-S4

Chase Mortgage US$650.045 mil multi class 2003-S4 IA-10 RMBS Prime 16162T4N3 BBB AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) (sf) Neg
2003-S4 certificates series 2003-S4

Chase Mortgage US$650.045 mil multi class 2003-S4 IA-P RMBS Prime 16162T4S2 BBB AAA Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) (sf) Neg
2003-S4 certificates series 2003-S4

Chase Mortgage US$650.045 mil multi class 2003-54 IA-X RMBS Prime 16162T5C6 NR AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) Neg

2003-S4

certificates series 2003-S4
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Chase Mortgage US$650.045 mil multi class 2003-S4 [1A-1 RMBS Prime 16162T4T0 A+ (sf) AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) Neg
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 I1A-3 RMBS Prime 16162T4V5 A+ (sf) AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) Neg
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 IIA-P RMBS Prime 16162T4W3 A+ (sf) AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) Neg
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 IIA-X RMBS Prime 16162T4X1 NR AAA  Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) Neg
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 M RMBS Prime 16162T4Z6 B- (sf) AA (sf) Watch
Finance Trust, Series mortgage pass-through Jumbo Dev
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 B-1 RMBS Prime 16162T5A0 CCC BB- Watch
Finance Trust, Series mortgage pass-through Jumbo (sf) (sf) Dev
2003-54 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-S4 B-2 RMBS Prime 16162T5B8 CC (sf) CC (sf)
Finance Trust, Series mortgage pass-through Jumbo
2003-S4 certificates series 2003-S4
Chase Mortgage US$650.045 mil multi class 2003-54 B-3 RMBS Prime 16162T5D4 CC (sf) CC(sf)
Finance Trust, Series mortgage pass-through Jumbo
2003-S4 certificates series 2003-S4
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 1-A1 RMBS Prime 16165TAA1 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 1-A2 RMBS Prime 16165TAB9 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 1-A3 RMBS Prime 16165TAC7 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 1-A4 RMBS Prime 16165TADS CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 1-A5 RMBS Prime 16165TAE3 CCC CCcC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 2-Al RMBS Prime 16165TAFO0 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series = US$474.004 mil multi-class 2005-1 2-A2 RMBS Prime 16165TAG8 A+ (sf) B-(sf) Watch
2005-1 mortgage pass-through Jumbo Dev
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 2-A3 RMBS Prime 16165TAH6 CCC CCcC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 2-A4 RMBS Prime 16165TAJ2 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1
ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 2-A5 RMBS Prime 16165TAK9 CCC CCC
2005-1 mortgage pass-through Jumbo (sf) (sf)

certificates series 2005-1
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ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 2-A6 RMBS Prime 16165TAL7 CCC CCC

2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1

ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 3-A1 RMBS Prime 16165TAMS CCC CCC

2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1

ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 A-P RMBS Prime 16165TAN3 CCC CCC

2005-1 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-1

ChaseFlex Trust Series  US$474.004 mil multi-class 2005-1 M RMBS Prime 16165TAR4 CC (sf) CC(sf)

2005-1 mortgage pass-through Jumbo
certificates series 2005-1

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 1-A1 RMBS Prime 16165TAX1 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 1-A2 RMBS Prime 16165TAY9 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 2-A1 RMBS Prime 16165TAZ6 CcC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 2-A2 RMBS Prime 16165TBAO CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 3-A1 RMBS Prime 16165TBB8 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 3-A2 RMBS Prime 16165TBC6 CCcC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 3-A4 RMBS Prime 16165TBE2 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 4-A1 RMBS Prime 16165TBF9 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 4-A2 RMBS Prime 16165TBG7 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 4-A3 RMBS Prime 16165TBH5 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 5-Al RMBS Prime 16165TBJ1 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 5-A4 RMBS Prime 16165TBM4 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 5-A5 RMBS Prime 16165TBN2 CCcC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2

ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 5-A6 RMBS Prime 16165TBP7 CCC CCC

2005-2 mortgage pass-through Jumbo (sf) (sf)

certificates series 2005-2
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ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 5-A7 RMBS Prime 16165TBQ5 CCC CCC
2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2
ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 A-P RMBS Prime 16165TBT9 CCC CCC
2005-2 mortgage pass-through Jumbo (sf) (sf)
certificates series 2005-2
ChaseFlex Trust Series  US$655.068 mil multi-class 2005-2 M RMBS Prime 16165TBV4 CC (sf) CC(sf)
2005-2 mortgage pass-through Jumbo
certificates series 2005-2
GSR Mortgage Loan US$969.269 mil mortgage 2004-9 3A1 RMBS Prime 36242DBK8 A+ (sf) AAA  Watch
Trust 2004-9 pass-through certificates, Jumbo (sf) Neg
series 2004-9
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4 1Al RMBS Prime 362341FG9 BB- CC (sf)
Trust 2005-AR4 pass-through certificates Jumbo (sf)
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  2A1 RMBS Prime 362341FH7 CC (sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  3Al RMBS Prime 362341FJ3 CC (sf) CC (sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  3A2 RMBS Prime 362341FK0 BB- BB- Watch
Trust 2005-AR4 pass-through certificates Jumbo (sf) (sf) Dev
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  3A3 RMBS Prime 362341FL8 CC (sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  3A4 RMBS Prime 362341FM6 BB+ CC (sf)
Trust 2005-AR4 pass-through certificates Jumbo (sf)
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  3A5 RMBS Prime 362341FN4 CC (sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  4A1 RMBS Prime 362341FP9 CC (sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  5A1 RMBS Prime 362341FQ7 CC(sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4 6A1 RMBS Prime 362341FR5 BB- BB+ Watch
Trust 2005-AR4 pass-through certificates Jumbo (sf) (sf) Dev
series 2005-AR4
GSR Mortgage Loan US$1.286 bil mortgage 2005-AR4  2B1 RMBS Prime 362341FW4 CC (sf) CC(sf)
Trust 2005-AR4 pass-through certificates Jumbo
series 2005-AR4
GSR Mortgage Loan US$428.644 mil mortgage 2006-10F 1A-1 RMBS Prime 36266WAC6 CC(sf) CCC
Trust 2006-10F pass through certificates series Jumbo (sf)
2006-10F
GSR Mortgage Loan US$428.644 mil mortgage 2006-10F 2A-1 RMBS Prime 36266WAB8 CC (sf) CcCC
Trust 2006-10F pass through certificates series Jumbo (sf)
2006-10F
GSR Mortgage Loan US$428.644 mil mortgage 2006-10F 4A-1 RMBS Prime 36266WAD4  CCC CCC
Trust 2006-10F pass through certificates series Jumbo (sf) (sf)

2006-10F
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

GSR Mortgage Loan US$428.644 mil mortgage 2006-10F 5A-1 RMBS Prime 36266WAG7 CC (sf) CcCC
Trust 2006-10F pass through certificates series Jumbo (sf)

2006-10F
GSR Mortgage Loan US$428.644 mil mortgage 2006-10F 6A-1 RMBS Prime 36266WAH5 CC(sf) CcCC
Trust 2006-10F pass through certificates series Jumbo (sf)

2006-10F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 1A-1 RMBS Prime 362334CM4 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-1 RMBS Prime 362334BN3 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-2 RMBS Prime 362334CN2 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-3 RMBS Prime 362334CP7 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-4 RMBS Prime 362334CQ5 CC (sf) CC (sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-5 RMBS Prime 362334CR3 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-6 RMBS Prime 362334CS1 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-7 RMBS Prime 362334CT9 CC(sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-8 RMBS Prime 362334CU6 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-9 RMBS Prime 362334CV4 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-10 RMBS Prime 362334CW2 CC (sf) CC (sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-11 RMBS Prime 362334CX0 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-12 RMBS Prime 362334CY8 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-13 RMBS Prime 362334CZ5 CCC CCC
Trust 2006-2F pass through certificates series Jumbo (sf) (sf)

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-14 RMBS Prime 362334DA9 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-16 RMBS Prime 362334DC5 NR CC (sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-17 RMBS Prime 362334DD3 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-18 RMBS Prime 362334DE1 NR CC (sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-19 RMBS Prime 362334DF8 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 2A-20 RMBS Prime 362334DG6 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 3A-1 RMBS Prime 362334DH4 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 3A-3 RMBS Prime 362334DK7 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 3A-4 RMBS Prime 362334DL5 CCC CCC
Trust 2006-2F pass through certificates series Jumbo (sf) (sf)

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 3A-5 RMBS Prime 362334DM3 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 3A-6 RMBS Prime 362334BP8 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 4A-1 RMBS Prime 362334DN1 CC(sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 5A-1 RMBS Prime 362334DQ4 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F 6A-1 RMBS Prime 362334DR2 CC (sf) CC(sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$738.253 mil mortgage 2006-2F TA-1 RMBS Prime 362334DS0 CC (sf) CC (sf)
Trust 2006-2F pass through certificates series Jumbo

2006-2F
GSR Mortgage Loan US$667.881 mil mortgage 2006-3F 1A-6 RMBS Prime 362334JM7 CC (sf) CC(sf)
Trust 2006-3F pass-through certificates Jumbo

series 2006-3F
GSR Mortgage Loan US$667.881 mil mortgage 2006-3F 2A-7 RMBS Prime 362334JV7 CC (sf) CC(sf)
Trust 2006-3F pass-through certificates Jumbo

series 2006-3F
GSR Mortgage Loan US$667.881 mil mortgage 2006-3F 3A-16 RMBS Prime 362334KN3 CC (sf) CC (sf)
Trust 2006-3F pass-through certificates Jumbo

series 2006-3F
GSR Mortgage Loan US$667.881 mil mortgage 2006-3F A-P RMBS Prime 362334KU7 CC (sf) CC(sf)
Trust 2006-3F pass-through certificates Jumbo

series 2006-3F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 2A-4 RMBS Prime 362650AD5 CC (sf) CC(sf)
Trust 2006-4F pass-through certificates Jumbo

series 2006-4F
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 2A-6 RMBS Prime 362650AF0 CC (sf) CC(sf)
Trust 2006-4F pass-through certificates Jumbo
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 2A-10 RMBS Prime 362650AK9 CC (sf) CC(sf)
Trust 2006-4F pass-through certificates Jumbo
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-1 RMBS Prime 362650AQ6 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-2 RMBS Prime 362650AR4 CCC CCcC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-4 RMBS Prime 362650AT0 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-5 RMBS Prime 362650AU7 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-6 RMBS Prime 362650AV5 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-7 RMBS Prime 362650AW3 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-8 RMBS Prime 362650AX1 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-9 RMBS Prime 362650AY9 CCcC CcC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 5A-10 RMBS Prime 362650AZ6 CCC CCC
Trust 2006-4F pass-through certificates Jumbo (sf) (sf)
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F 6A-2 RMBS Prime 362650BQ5 CC (sf) CC(sf)
Trust 2006-4F pass-through certificates Jumbo
series 2006-4F
GSR Mortgage Loan US$643.691 mil mortgage 2006-4F A-P RMBS Prime 362650BC6 CC (sf) CC (sf)
Trust 2006-4F pass-through certificates Jumbo
series 2006-4F
GSR Mortgage Loan US$609.955 mil mortgage 2006-7F 3A-1 RMBS Prime 36298NAA2 CCC CCC
Trust 2006-7F pass through certificates series Jumbo (sf) (sf)
2006-F7
GSR Mortgage Loan US$609.955 mil mortgage 2006-7F 3A-6 RMBS Prime 36298NAW4 CCC CCC
Trust 2006-7F pass through certificates series Jumbo (sf) (sf)
2006-F7
GSR Mortgage Loan US$609.955 mil mortgage 2006-7F 4A-1 RMBS Prime 36298NAY0 CC(sf) CCC
Trust 2006-7F pass through certificates series Jumbo (sf)
2006-F7
GSR Mortgage Loan US$723.454 mil mortgage 2007-5F A-1 RMBS Prime 3622NEAA0 CCC CCC
Trust 2007-5F pass-through certificates Jumbo (sf) (sf)
series 2007-5F
GSR Mortgage Loan US$723.454 mil mortgage 2007-5F A-2 RMBS Prime 3622NEAB8 CC(sf) CcC
Trust 2007-5F pass-through certificates Jumbo (sf)

series 2007-5F
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A 1A RMBS Prime 589929F94 A+ (sf) AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A 2A-1 RMBS Prime 589929G28 BBB+ AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A 2A-2 RMBS Prime 589929G36 BBB+ AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A X-1A RMBS Prime 589929T65 NR AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A X-2A1 RMBS Prime 589929G51 NR AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A X-2A2 RMBS Prime 589929G69 NR AAA  Watch

Investors Trust Series pass-through certificates Jumbo (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A B-1 RMBS Prime 589929G93 B-(sf) BBB-  Watch

Investors Trust Series pass-through certificates Jumbo (sf) Neg

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A B-2 RMBS Prime 589929H27 CCC CCC

Investors Trust Series pass-through certificates Jumbo (sf) (sf)

MLCC 2003-A series 2003-A

Merrill Lynch Mortgage US$1.628 bil mortgage 2003-A B-3A RMBS Prime 589929H35 CC (sf) CC(sf)

Investors Trust Series pass-through certificates Jumbo

MLCC 2003-A series 2003-A

Sequoia Mortgage Trust US$720.426 mil mortgage 11 A RMBS Prime 81744AAA6 A+ (sf) AAA  Watch

11 pass-through certificates Jumbo (sf) Neg
series 11

Sequoia Mortgage Trust US$720.426 mil mortgage 11 X-1A RMBS Prime 81744AAC2 NR AAA  Watch

11 pass-through certificates Jumbo (sf) Neg
series 11

Sequoia Mortgage Trust US$720.426 mil mortgage 11 X-1B RMBS Prime 81744AADO NR AAA  Watch

11 pass-through certificates Jumbo (sf) Neg
series 11

Sequoia Mortgage Trust US$720.426 mil mortgage 11 B-1 RMBS Prime 81744AAB4 B-(sf) BBB+ Watch

11 pass-through certificates Jumbo (sf) Neg
series 11

Sequoia Mortgage Trust US$720.426 mil mortgage 11 B-2 RMBS Prime 81744AAG3 CC (sf) CC(sf)

11 pass-through certificates Jumbo
series 11

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 A-1 RMBS Prime 81743PAT3 A+ (sf) AAA  Watch

2003-3 pass-through certificates Jumbo (sf) Neg
series 2003-3

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 A-2 RMBS Prime 81743PAUO A+ (sf) AAA  Watch

2003-3 pass-through certificates Jumbo (sf) Neg
series 2003-3

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 X-1A RMBS Prime 81743PAV8 NR AAA Watch

2003-3 pass-through certificates Jumbo (sf) Neg
series 2003-3

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 X-1B RMBS Prime 81743PAW6 NR AAA  Watch

2003-3 pass-through certificates Jumbo (sf) Neg

series 2003-3
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U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 X-2 RMBS Prime 81743PAX4 NR AAA  Watch

2003-3 pass-through certificates Jumbo (sf) Neg
series 2003-3

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 B-1 RMBS Prime 81743PBB1 B(sf) BB (sf) Watch

2003-3 pass-through certificates Jumbo Neg
series 2003-3

Sequoia Mortgage Trust US$550.002 mil mortgage 2003-3 B-2 RMBS Prime 81743PBC9 CC (sf) CC(sf)

2003-3 pass-through certificates Jumbo
series 2003-3

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 A-1 RMBS Prime 81743PDX1 A+ (sf) AAA  Watch

2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 A-2 RMBS Prime 81743PDY9 A+ (sf) AAA  Watch

2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 X-2 RMBS Prime 81743PEAO NR AAA  Watch

2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 X-B RMBS Prime 81743PEB8 NR AA- Watch

2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 B-1 RMBS Prime 81743PED4 BB- AA- Watch

2003-8 pass-through certificates Jumbo (sf) (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 B-2 RMBS Prime 81743PEE2 CCC B+ (sf) Watch

2003-8 pass-through certificates Jumbo (sf) Neg
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 B-3 RMBS Prime 81743PEF9 CC (sf) CC (sf)

2003-8 pass-through certificates Jumbo
series 2003-8

Sequoia Mortgage Trust US$976.938 mil mortgage 2003-8 B-4 RMBS Prime 81743PEG7 CC (sf) CC(sf)

2003-8 pass-through certificates Jumbo
series 2003-8

Sequoia Mortgage Trust US$625 mil mortgage 2004-1 A RMBS Prime 81744FAA5 BBB+ A+ (sf) Watch

2004-1 pass-through certificates Jumbo (sf) Neg
series 2004-1

Sequoia Mortgage Trust US$625 mil mortgage 2004-1 B-1 RMBS Prime 81744FAG2 CCC B (sf) Watch

2004-1 pass-through certificates Jumbo (sf) Neg
series 2004-1

Sequoia Mortgage Trust US$625 mil mortgage 2004-1 B-2 RMBS Prime 81744FAHO CC (sf) CC(sf)

2004-1 pass-through certificates Jumbo
series 2004-1

Sequoia Mortgage Trust US$919.973 mil mortgage 2004-3 A-1 RMBS Prime 81744FAZ0 A+ (sf) AAA  Watch

2004-3 pass-through certificates Jumbo (sf) Neg
series 2004-3

Sequoia Mortgage Trust US$919.973 mil mortgage 2004-3 M-1 RMBS Prime 81744FBA4 BBB BBB+ Watch

2004-3 pass-through certificates Jumbo (sf) (sf) Dev
series 2004-3

Sequoia Mortgage Trust US$835.002 mil mortgage 2004-4 A RMBS Prime 81744FBF3 AA+ AAA Watch

2004-4 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-4

Sequoia Mortgage Trust US$835.002 mil mortgage 2004-4 X-2 RMBS Prime 81744FBH9 AA+ AAA  Watch

2004-4 pass-through certificates Jumbo (sf) (sf) Neg

series 2004-4
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U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Sequoia Mortgage Trust US$835.002 mil mortgage 2004-4 B-1 RMBS Prime 81744FBK2 BB- BBB-  Watch
2004-4 pass-through certificates Jumbo (sf) (sf) Neg
series 2004-4
Sequoia Mortgage Trust US$835.002 mil mortgage 2004-4 B-2 RMBS Prime 81744FBLO CC (sf) CC(sf)
2004-4 pass-through certificates Jumbo
series 2004-4
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 A-1 RMBS Prime 81744FDV6 A+ (sf) AAA  Watch
2004-9 pass-through certificates Jumbo (sf) Neg
series 2004-9
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 A-2 RMBS Prime 81744FDW4 A+ (sf) AAA  Watch
2004-9 pass-through certificates Jumbo (sf) Neg
series 2004-9
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 X-A RMBS Prime 81744FDX2 NR AAA  Watch
2004-9 pass-through certificates Jumbo (sf) Neg
series 2004-9
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 B-1 RMBS Prime 81744FEA1 B (sf) BB+ Watch
2004-9 pass-through certificates Jumbo (sf) Neg
series 2004-9
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 B-2 RMBS Prime 81744FEB9 CC (sf) CC (sf)
2004-9 pass-through certificates Jumbo
series 2004-9
Sequoia Mortgage Trust US$784.999 mil mortgage 2004-9 B-3 RMBS Prime 81744FEC7 CC (sf) CC(sf)
2004-9 pass-through certificates Jumbo
series 2004-9
Sequoia Mortgage Trust US$745.083 mil mortgage 2006-1 2-A1 RMBS Prime 81743QAG9 CC (sf) CcCC
2006-1 pass-through certificates Jumbo (sf)
series 2006-1
Sequoia Mortgage Trust US$745.083 mil mortgage 2006-1 3-Al RMBS Prime 81743QAJ3 CC(sf) CCC
2006-1 pass-through certificates Jumbo (sf)
series 2006-1
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-A1 RMBS Prime 81744LAA2 BB (sf) B-(sf) Watch
2007-2 pass-through certificates Jumbo Pos
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-A2 RMBS Prime 81744LAZ7 A+ (sf) AA(sf) Watch
2007-2 pass-through certificates Jumbo Neg
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-A3 RMBS Prime 81744LBA1 BB (sf) B-(sf) Watch
2007-2 pass-through certificates Jumbo Dev
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-XA RMBS Prime 81744LAC8 NR AA (sf) Watch
2007-2 pass-through certificates Jumbo Dev
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-B1 RMBS Prime 81744LAE4 CCC CCC
2007-2 pass-through certificates Jumbo (sf) (sf)
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-B2 RMBS Prime 81744LAF1 CCC CCC
2007-2 pass-through certificates Jumbo (sf) (sf)
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-B3 RMBS Prime 81744LAG9 CC (sf) CC(sf)
2007-2 pass-through certificates Jumbo
series 2007-2
Sequoia Mortgage Trust US$1.058 bil mortgage 2007-2 1-B4 RMBS Prime 81744LAH7 CC (sf) CC(sf)
2007-2 pass-through certificates Jumbo

series 2007-2
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U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Sequoia Mortgage Trust US$746.936 mil mortgage 2007-3 1-A1 RMBS Prime 81744MAA0Q BBB+ B(sf) Watch
2007-3 pass through certificates series Jumbo (sf) Pos
2007-3
Sequoia Mortgage Trust US$746.936 mil mortgage 2007-3 1-A2 RMBS Prime 81744MAB8 CCC CCC
2007-3 pass through certificates series Jumbo (sf) (sf)
2007-3
Sequoia Mortgage Trust US$746.936 mil mortgage 2007-3 1-B1 RMBS Prime 81744MAF9 CC (sf) CC(sf)
2007-3 pass through certificates series Jumbo
2007-3
Sequoia Mortgage Trust US$746.936 mil mortgage 2007-3 2C-A1 RMBS Prime 81744MAS1 CC (sf) CC(sf)
2007-3 pass through certificates series Jumbo
2007-3
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 1-A1 RMBS Prime 81744JAA7 BB+ A+ (sf) Watch
2007-4 pass through certificates series Jumbo (sf) Neg
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 1-A2 RMBS Prime 81744JAB5 CC (sf) CC(sf)
2007-4 pass through certificates series Jumbo
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 2-Al RMBS Prime 81744JAC3 CCC CCC
2007-4 pass through certificates series Jumbo (sf) (sf)
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 2-A2 RMBS Prime 81744JAD1 CC (sf) CC(sf)
2007-4 pass through certificates series Jumbo
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 3-Al RMBS Prime 81744JAE9 CCC CCC
2007-4 pass through certificates series Jumbo (sf) (sf)
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 3-A2 RMBS Prime 81744JAF6 CC (sf) CC (sf)
2007-4 pass through certificates series Jumbo
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 4-Al RMBS Prime 81744JAG4 CCC CCC
2007-4 pass through certificates series Jumbo (sf) (sf)
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 4-A2 RMBS Prime 81744JAH2 CC (sf) CC(sf)
2007-4 pass through certificates series Jumbo
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 5-A1 RMBS Prime 81744JAJ8 CCC CCC
2007-4 pass through certificates series Jumbo (sf) (sf)
2007-4
Sequoia Mortgage Trust US$164.947 mil mortgage 2007-4 5-A2 RMBS Prime 81744JAK5 CC (sf) CC(sf)
2007-4 pass through certificates series Jumbo
2007-4
WaMu Mortgage US$2.15 bil mortgage 2003-AR10 A-6 RMBS Prime 92922FEA2 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-AR10
2003-AR10 Trust
WaMu Mortgage US$2.15 bil mortgage 2003-AR10 A-7 RMBS Prime 92922FEBO A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-AR10
2003-AR10 Trust
WaMu Mortgage US$2.15 bil mortgage 2003-AR10 B-1 RMBS Prime 92922FEC8 BB+ AA- Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg

Certificates Series
2003-AR10 Trust

series 2003-AR10
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$2.15 bil mortgage 2003-AR10 B-2 RMBS Prime 92922FED6 CCC B- (sf) Watch
Pass-Through pass-through certificates Jumbo (sf) Dev
Certificates Series series 2003-AR10

2003-AR10 Trust

WaMu Mortgage US$2.15 bil mortgage 2003-AR10 B-3 RMBS Prime 92922FEE4 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-AR10

2003-AR10 Trust

WaMu Mortgage US$2.15 bil mortgage 2003-AR10 B-4 RMBS Prime 92922FEG9 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-AR10

2003-AR10 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 A-6 RMBS Prime 92922FJF6 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 B-1 RMBS Prime 92922FJJ8 BB (sf) A(sf) Watch
Pass-Through mortgage pass-through Jumbo Neg
Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 B-2 RMBS Prime 92922FJK5 CCC B-(sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 B-3 RMBS Prime 92922FJL3 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 B-4 RMBS Prime 92922FJN9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$569.335 mil wamu 2003-AR11 B-5 RMBS Prime 92922FJP4 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-AR11

2003-AR11 Trust

WaMu Mortgage US$624.366 mil wamu 2003-AR12 A-6 RMBS Prime 92922FKU1 BBB+ A+ (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-AR12

2003-AR12 Trust

WaMu Mortgage US$624.366 mil wamu 2003-AR12 B-1 RMBS Prime 92922FKX5 CCC B+ (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-AR12

2003-AR12 Trust

WaMu Mortgage US$624.366 mil wamu 2003-AR12 B-2 RMBS Prime 92922FKY3 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-AR12

2003-AR12 Trust

WaMu Mortgage US$624.366 mil wamu 2003-AR12 B-3 RMBS Prime 92922FKZ0 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-AR12

2003-AR12 Trust

WaMu Mortgage US$624.366 mil wamu 2003-AR12 B-4 RMBS Prime 92922FLA4 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series
2003-AR12 Trust

certificates series 2003-AR12
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$1.498 bil wamu mortgage 2003-AR5 A6 RMBS Prime 929227R57 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage  2003-AR5 A7 RMBS Prime 929227R65 A+ (sf) AAA Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage  2003-AR5 Bl RMBS Prime 929227523 BBB- AA+ Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage  2003-AR5 B2 RMBS Prime 929227531 CCC BB+ Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage 2003-AR5 B3 RMBS Prime 929227549 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage 2003-AR5 B4 RMBS Prime 929227556 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.498 bil wamu mortgage 2003-AR5  B5 RMBS Prime 929227564 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-AR5

2003-ARS5 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  A-6 RMBS Prime 9292276J0 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  A-7 RMBS Prime 9292276K7 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  A-8 RMBS Prime 9292276L5 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  B-1 RMBS Prime 9292276N1 BB+ A (sf)  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage  2003-AR7  B-2 RMBS Prime 9292276P6 CCC B- (sf) Watch
Pass-Through pass-through certificates Jumbo (sf) Dev
Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  B-3 RMBS Prime 9292276Q4 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  B-4 RMBS Prime 9292276A9 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series
2003-AR7 Trust

sereis 2003-AR7
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$1.783 bil wamu mortgage 2003-AR7  B-5 RMBS Prime 9292276B7 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series sereis 2003-AR7

2003-AR7 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 1-A RMBS Prime 92922FGN2 A+ (sf) AAA Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 2-A-1 RMBS Prime 92922FGP7 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 2-A-4 RMBS Prime 92922FGS1 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 2-A-5 RMBS Prime 92922FGT9 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 2-A-6 RMBS Prime 92922FGU6 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 2-A-7 RMBS Prime 92922FGV4 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 3-A-3 RMBS Prime 92922FGY8 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 3-A-4 RMBS Prime 92922FGZ5 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 3-A-5 RMBS Prime 92922FHA9 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 X RMBS Prime 92922FHB7 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 P RMBS Prime 92922FHC5 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 B-1 RMBS Prime 92922FHD3 B-(sff BBB+ Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 B-2 RMBS Prime 92922FHE1 CCC B (sf) Watch
Pass-Through pass-through certificates Jumbo (sf) Neg

Certificates Series
2003-S11 Trust

series 2003-S11
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 B-3 RMBS Prime 92922FHF8 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 B-4 RMBS Prime 92922FHH4 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$1.42 bil wamu mortgage 2003-S11 B-5 RMBS Prime 92922FHJO CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2003-S11

2003-S11 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 I-A-4 RMBS Prime 929227T30 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 I-A-28 RMBS Prime 929227W36 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-29 RMBS Prime 929227W44 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-30 RMBS Prime 929227W51 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-34 RMBS Prime 929227W93 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-35 RMBS Prime 929227X27 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-36 RMBS Prime 929227X35 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [-A-37 RMBS Prime 929227X43 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 I-A-40 RMBS Prime 929227X76 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 I-A-44 RMBS Prime 929227Y34 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 [I-A-1 RMBS Prime 929227Y67 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg

Certificates Series
2003-S3 Trust

certificates series 2003-S3
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$803.077 mil WaMu 2003-S3 II-A-2 RMBS Prime 929227Y75 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 II-A-1 RMBS Prime 929227Y83 AA+ AAA Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 II-A-2 RMBS Prime 929227Y91 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 A-X RMBS Prime 929227725 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 I1-X RMBS Prime 929227733 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 A-P RMBS Prime 929227741 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 II-P RMBS Prime 929227758 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 C-B-1 RMBS Prime 9292277266 B- (sf) AA(sf) Watch
Pass-Through mortgage pass-through Jumbo Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 C-B-2 RMBS Prime 929227774 CCC BB (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 C-B-3 RMBS Prime 929227782 CCC B- (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 C-B-4 RMBS Prime 9292272A3 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$803.077 mil WaMu 2003-S3 C-B-5 RMBS Prime 9292272B1 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-S3

2003-S3 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 A-1 RMBS Prime 92922FEN4 A+ (sff AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 A-8 RMBS Prime 92922FEV6 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg

Certificates Series
2003-S9 Trust

certificates series 2003-S9
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$350.189 mil wamu 2003-S9 A-9 RMBS Prime 92922FEW4 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 A-10 RMBS Prime 92922FEX2 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 A-11 RMBS Prime 92922FEY0 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 X RMBS Prime 92922FEZ7 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 P RMBS Prime 92922FFA1 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 B-1 RMBS Prime 92922FFB9 B-(sf) AA- Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 B-2 RMBS Prime 92922FFC7 CCC BB- Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 B-3 RMBS Prime 92922FFD5 CccC CcC
Pass-Through mortgage pass-through Jumbo (sf) (sf)

Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 B-4 RMBS Prime 92922FEK0 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$350.189 mil wamu 2003-S9 B-5 RMBS Prime 92922FEL8 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2003-S9

2003-S9 Trust

WaMu Mortgage US$549.955 mil millin wamu  2004-AR1 A RMBS Prime 92922FLD8 A+ (sff AAA  Watch
Pass-Through morgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR1

2004-AR1 Trust

WaMu Mortgage US$549.955 mil millin wamu ~ 2004-AR1  B-1 RMBS Prime 92922FLF3 B- (sf) BBB Watch
Pass-Through morgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR1

2004-AR1 Trust

WaMu Mortgage US$549.955 mil millin wamu ~ 2004-AR1  B-2 RMBS Prime 92922FLG1 CcC CCC
Pass-Through morgage pass-through Jumbo (sf) (sf)

Certificates Series certificates series 2004-AR1

2004-AR1 Trust

WaMu Mortgage US$549.955 mil millin wamu  2004-AR1 B-3 RMBS Prime 92922FLH9 CC (sf) CC(sf)
Pass-Through morgage pass-through Jumbo

Certificates Series
2004-AR1 Trust

certificates series 2004-AR1
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$1.265 bil wamu mortgage 2004-AR10 A-1-A RMBS Prime 92922FXJ2 BBB+ BBB+ Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage  2004-AR10 A-1-B RMBS Prime 92922FWU8 A+ (sf) AAA Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage  2004-AR10 A-1-C RMBS Prime 92922FWV6 BBB+ BBB+ Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage  2004-AR10 A-3 RMBS Prime 92922FWZ7 BBB+ BBB+ Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage  2004-AR10 X RMBS Prime 92922FXD5 NR AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage  2004-AR10 B-1 RMBS Prime 92922FXA1 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.265 bil wamu mortgage 2004-AR10 B-2 RMBS Prime 92922FXB9 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2004-AR10

2004-AR10 Trust

WaMu Mortgage US$1.199 bil wamu mortgage  2004-AR3  A-1 RMBS Prime 92922FNH7 A+ (sf) AA+  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$1.199 bil wamu mortgage 2004-AR3  A-2 RMBS Prime 92922FNJ3 A+ (sf) AA+ Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$1.199 bil wamu mortgage 2004-AR3  B-1 RMBS Prime 92922FNL8 BB (sf) BB (sf) Watch
Pass-Through pass-through certificates Jumbo Dev
Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$1.199 bil wamu mortgage  2004-AR3  B-2 RMBS Prime 92922FNM6 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$1.199 bil wamu mortgage  2004-AR3  B-3 RMBS Prime 92922FNN4 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$1.199 bil wamu mortgage 2004-AR3  B-4 RMBS Prime 92922FNQ7 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2004-AR3

2004-AR3 Trust

WaMu Mortgage US$999.95 mil wamu 2004-AR4  A-6 RMBS Prime 92922FPT9 BBB+ A+ (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg

Certificates Series
2004-AR4 Trust

certificates series 2004-AR4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$999.95 mil wamu 2004-AR4  B-1 RMBS Prime 92922FPU6 B+ (sf) BB- Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2004-AR4

2004-AR4 Trust

WaMu Mortgage US$999.95 mil wamu 2004-AR4 B-2 RMBS Prime 92922FPV4 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)

Certificates Series certificates series 2004-AR4

2004-AR4 Trust

WaMu Mortgage US$999.95 mil wamu 2004-AR4  B-3 RMBS Prime 92922FPW2 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-AR4

2004-AR4 Trust

WaMu Mortgage US$999.95 mil wamu 2004-AR4 B-4 RMBS Prime 92922FPY8 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-AR4

2004-AR4 Trust

WaMu Mortgage US$999.95 mil wamu 2004-AR4  B-5 RMBS Prime 92922FPZ5 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-AR4

2004-AR4 Trust

WaMu Mortgage US$499.898 mil wamu 2004-AR5 A-6 RMBS Prime 92922FSC3 BBB+ A-(sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR5

2004-ARS5 Trust

WaMu Mortgage US$499.898 mil wamu 2004-AR5  B-1 RMBS Prime 92922FSD1 CCC B (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR5

2004-ARS5 Trust

WaMu Mortgage US$499.898 mil wamu 2004-AR5  B-2 RMBS Prime 92922FSE9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-AR5

2004-ARS5 Trust

WaMu Mortgage US$499.898 mil wamu 2004-AR5  B-3 RMBS Prime 92922FSF6 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-AR5

2004-ARS5 Trust

WaMu Mortgage US$856.122 mil wamu 2004-AR9  A-1 RMBS Prime 92922FWE4 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR9

2004-AR9 Trust

WaMu Mortgage US$856.122 mil wamu 2004-AR9  A-7 RMBS Prime 92922FWL8 A+ (sff AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates Series certificates series 2004-AR9

2004-AR9 Trust

WaMu Mortgage US$856.122 mil wamu 2004-AR9  B-1 RMBS Prime 92922FWM6 BB (sf) A-(sf) Watch
Pass-Through mortgage pass-through Jumbo Neg
Certificates Series certificates series 2004-AR9

2004-AR9 Trust

WaMu Mortgage US$856.122 mil wamu 2004-AR9  B-2 RMBS Prime 92922FWN4 CCC B- (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2004-AR9

2004-AR9 Trust

WaMu Mortgage US$856.122 mil wamu 2004-AR9  B-3 RMBS Prime 92922FWP9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series
2004-AR9 Trust

certificates series 2004-AR9
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$472.524 mil wamu 2004-CB1 [-A RMBS Prime 92922FRA8 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 II-A RMBS Prime 92922FRB6 AA+ AAA Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 II-A-2 RMBS Prime 92922FRD2 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 I1I-A-3 RMBS Prime 92922FREOQ AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 I1I-A-4 RMBS Prime 92922FRF7 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 I1I-A-5 RMBS Prime 92922FRG5 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 I1I-A-6 RMBS Prime 92922FRH3 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 IV-A RMBS Prime 92922FRJ9 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 V-A RMBS Prime 92922FRK6 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 VI-A RMBS Prime 92922FRL4 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 C-X RMBS Prime 92922FRM2 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 V-X RMBS Prime 92922FRNO AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 C-pP RMBS Prime 92922FRP5 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 B-1 RMBS Prime 92922FRQ3 BBB+ A-(sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev

Certificates Series
2004-CB1 Trust

certificates series 2004-CB1
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$472.524 mil wamu 2004-CB1 B-2 RMBS Prime 92922FRR1 B-(sf) B-(sf) Watch
Pass-Through mortgage pass-through Jumbo Dev
Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$472.524 mil wamu 2004-CB1 B-3 RMBS Prime 92922FRS9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2004-CB1

2004-CB1 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 I-A RMBS Prime 92922FTW8 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 II-A RMBS Prime 92922FTX6 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 II-A RMBS Prime 92922FTY4 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 IV-A RMBS Prime 92922FTZ1 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2  V-A RMBS Prime 92922FUA4 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2  VI-A RMBS Prime 92922FUB2 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2  VII-A RMBS Prime 92922FUCO AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 CX RMBS Prime 92922FUD8 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 D-X RMBS Prime 92922FUE6 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2  B-1 RMBS Prime 92922FUF3 BBB BB (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2  B-2 RMBS Prime 92922FUG1 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)

Certificates Series certificates series 2004-CB2

2004-CB2 Trust

WaMu Mortgage US$326.529 mil wamu 2004-CB2 B-3 RMBS Prime 92922FUH9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series
2004-CB2 Trust

certificates series 2004-CB2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 [-A RMBS Prime 92922FXL7 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 II-A RMBS Prime 92922FXM5 A+ (sf) AAA Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 II-A RMBS Prime 92922FXN3 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 IV-A RMBS Prime 92922FXP8 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 C-X RMBS Prime 92922FXQ6 AA+ AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 I-P RMBS Prime 92922FXR4 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 II-P RMBS Prime 92922FXS2 A+ (sf) AAA  Watch
Pass-Through pass-through certificates Jumbo (sf) Neg
Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 B-1 RMBS Prime 92922FXT0 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 B-2 RMBS Prime 92922FXU7 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$306.8 mil wamu mortgage 2004-CB3 B-3 RMBS Prime 92922FXV5 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2004-CB3

2004-CB3 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 I-1-A RMBS Prime 92922FZW1 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos
Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 I-2-A RMBS Prime 92922FZX9 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos
Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 II-1-A RMBS Prime 92922FZY7 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos
Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 11-2-A RMBS Prime 92922FZ7Z4 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos

Certificates Series
2004-CB4 Trust

certificates, series 2004-CB4
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$255.507 mil wamu 2004-CB4 I-P RMBS Prime 92922FA32 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos
Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 II-P RMBS Prime 92922FA40 A+ (sf) B(sf) Watch
Pass-Through mortgage pass-through Jumbo Pos
Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WaMu Mortgage US$255.507 mil wamu 2004-CB4 B-1 RMBS Prime 92922FA57 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates, series 2004-CB4

2004-CB4 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12 1-A1l RMBS Prime 92922F3F3 BB+ CC (sf)
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  1-A2 RMBS Prime 92922F3G1 BB+ CC (sf)
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12 1-A3 RMBS Prime 92922F3H9 BB+ CC (sf)
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  1-A4 RMBS Prime 92922F3J5 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  1-A5 RMBS Prime 92922F3K2 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12 1-A6 RMBS Prime 92922F3L0 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  1-A7 RMBS Prime 92922F3M8 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12 1-A8 RMBS Prime 92922F3N6 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12 1-A9 RMBS Prime 92922F3P1 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  2-A1l RMBS Prime 92922F3Q9 CCC BB- Watch
Pass-Through pass-through certificates Jumbo (sf) (sf) Neg
Certificates Series series 2005-AR12

2005-AR12 Trust

WAMU Mortgage US$1.054 bil mortgage 2005-AR12  2-A2 RMBS Prime 92922F3R7 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series
2005-AR12 Trust

series 2005-AR12
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 1-A1l RMBS Prime 92922F4A3 BBB CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 1-A2 RMBS Prime 92922F4B1 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 1-A3 RMBS Prime 92922F4C9 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 1-A4 RMBS Prime 92922F4D7 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 1-A5 RMBS Prime 92922F4E5 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14 2-A1l RMBS Prime 92922F4F2 CCC B-(sf) Watch
Pass-Through pass-through certificates Jumbo (sf) Dev
Certificates Series series 2005-AR14 trust

2005-AR14 Trust

Wamu Mortgage US$1.45 bil wamu mortgage 2005-AR14  2-A2 RMBS Prime 92922F4G0 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR14 trust

2005-AR14 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  1-A1l RMBS Prime 92922F6W3 B(sff CCC
Pass-Through mortgage pass-through Jumbo (sf)
Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16 1-A2 RMBS Prime 92922F6X1 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)
Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16 1-A3 RMBS Prime 92922F6Y9 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)
Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  1-A4A RMBS Prime 92922F676 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)
Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  1-A4B RMBS Prime 92922F7A0 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)
Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  1-A5 RMBS Prime 92922F7B8 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  2-A1l RMBS Prime 92922F7C6 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series
2005-AR16 Trust

certificates series 2005-AR16
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$924.385 mil wamu 2005-AR16  2-A2 RMBS Prime 92922F7D4 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16  2-A3 RMBS Prime 92922F7E2 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$924.385 mil wamu 2005-AR16 2-A4 RMBS Prime 92922F7F9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2005-AR16

2005-AR16 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 1-A1l RMBS Prime 92922F8K7 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 1-A2 RMBS Prime 92922F8L5 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 1-A3A RMBS Prime 92922F8M3 B-(sf) B-(sf) Watch
Pass-Through pass-through certificates Jumbo Dev
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 1-A3B RMBS Prime 92922F8N1 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 1-A4 RMBS Prime 92922F8P6 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 2-A1l RMBS Prime 92922F8Q4 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 2-A2 RMBS Prime 92922F8R2 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18  2-A-3 RMBS Prime 92922F8S0 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 3-Al RMBS Prime 92922F8T8 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$999.613 mil mortgage 2005-AR18 3-A2 RMBS Prime 92922F8U5 CC (sf) CC(sf)
Pass-Through pass-through certificates Jumbo

Certificates Series series 2005-AR18

2005-AR18 Trust

WaMu Mortgage US$750.412 mil wamu 2005-AR3  A-1 RMBS Prime 939336730 BB- B (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev

Certificates Series
2005-AR3 Trust

certificates, series 2005-AR3
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$750.412 mil wamu 2005-AR3 A-2 RMBS Prime 939336748 BBB BB+ Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Dev
Certificates Series certificates, series 2005-AR3

2005-AR3 Trust

WaMu Mortgage US$750.412 mil wamu 2005-AR3 A-3 RMBS Prime 939336755 B+ (sf) B-(sf) Watch
Pass-Through mortgage pass-through Jumbo Dev
Certificates Series certificates, series 2005-AR3

2005-AR3 Trust

WaMu Mortgage US$750.412 mil wamu 2005-AR3  B-1 RMBS Prime 939336763 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates, series 2005-AR3

2005-AR3 Trust

WaMu Mortgage US$750.504 mil wamu 2005-AR4  A-4A RMBS Prime 92922FG51 BB+ B- (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2005-AR4

2005-AR4 Trust

WaMu Mortgage US$750.504 mil wamu 2005-AR4  A-4B RMBS Prime 92922FG69 BB+ B- (sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Dev
Certificates Series certificates series 2005-AR4

2005-AR4 Trust

WaMu Mortgage US$750.504 mil wamu 2005-AR4  A-5 RMBS Prime 92922FG77 B-(sf) B-(sf) Watch
Pass-Through mortgage pass-through Jumbo Dev
Certificates Series certificates series 2005-AR4

2005-AR4 Trust

WaMu Mortgage US$750.504 mil wamu 2005-AR4  B-1 RMBS Prime 92922FG93 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2005-AR4

2005-AR4 Trust

WaMu Mortgage US$335.256 mil wamu 2006-AR2 1-A1 RMBS Prime 92925CDQ2 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR2

2006-AR2 Trust

WaMu Mortgage US$335.256 mil wamu 2006-AR2 1-A2 RMBS Prime 92925CDRO CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR2

2006-AR2 Trust

WaMu Mortgage US$335.256 mil wamu 2006-AR2 2-Al RMBS Prime 92925CDS8 CC (sf) CC (sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR2

2006-AR2 Trust

WaMu Mortgage US$335.256 mil wamu 2006-AR2 2-A2 RMBS Prime 92925CDT6 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR2

2006-AR2 Trust

WaMu Mortgage US$452.286 mil wamu 2006-AR6 1-A1 RMBS Prime 93363BAA9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR6

2006-AR6 Trust

WaMu Mortgage US$452.286 mil wamu 2006-AR6 1-A2 RMBS Prime 93363BAB7 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR6

2006-AR6 Trust

WaMu Mortgage US$452.286 mil wamu 2006-AR6  2-Al RMBS Prime 93363BAE1 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series
2006-AR6 Trust

certificates series 2006-AR6
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$452.286 mil wamu 2006-AR6  2-A2 RMBS Prime 93363BAF8 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR6

2006-AR6 Trust

WaMu Mortgage US$452.286 mil wamu 2006-AR6 2-A3 RMBS Prime 93363BAG6 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates Series certificates series 2006-AR6

2006-AR6 Trust

WaMu Mortgage US$1.591 bil wamu mortgage 2007-HY2  2-Al RMBS Prime 92926UAC5 CC(sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2007-HY2

2007-HY2 Trust

WaMu Mortgage US$1.591 bil wamu mortgage 2007-HY2  2-A2 RMBS Prime 92926UAD3 CC (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2007-HY2

2007-HY2 Trust

WaMu Mortgage US$1.591 bil wamu mortgage 2007-HY2  3-Al RMBS Prime 92926UAF8 CC (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)

Certificates Series series 2007-HY2

2007-HY2 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 I-1-A-2 RMBS Prime 92922FJV1 BBB+ A(sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [-2-A-3 RMBS Prime 92922FJY5 AA+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [-2-A-4 RMBS Prime 92922FJZ2 BBB- AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [-2-A-5 RMBS Prime 92922FKA5 BBB- AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [-3-A-1 RMBS Prime 92922FKB3 BBB+ AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [-3-A-2 RMBS Prime 92922FKC1 NR AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 I-P RMBS Prime 92922FKD9 BBB- A(sf) Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 [I-1-A-1  RMBS Prime 92922FKE7 A+ (sff AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 11-2-A-1 RMBS Prime 92922FKF4 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg

Certificates, Series
2003-S13 Trust

certificates series 2003-S13
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$480.254 mil wamu 2003-S13 I1-3-A-1 RMBS Prime 92922FKG2 A+ (sf) AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 I1-3-A-2 RMBS Prime 92922FKHO NR AAA Watch
Pass-Through mortgage pass-through Jumbo (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-513 II-P RMBS Prime 92922FKJ6 BBB- AAA  Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-513 C-B-1 RMBS Prime 92922FKK3 CCC BB- Watch
Pass-Through mortgage pass-through Jumbo (sf) (sf) Neg
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 C-B-2 RMBS Prime 92922FKL1 CCC CCC
Pass-Through mortgage pass-through Jumbo (sf) (sf)
Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 C-B-3 RMBS Prime 92922FKM9 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 C-B-4 RMBS Prime 92922FJRO CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$480.254 mil wamu 2003-S13 C-B-5 RMBS Prime 92922FJS8 CC (sf) CC(sf)
Pass-Through mortgage pass-through Jumbo

Certificates, Series certificates series 2003-S13

2003-S13 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  2-A1l RMBS Prime 93363NAF2 CC (sf) CcC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  2-A2 RMBS Prime 93363NAGO CC (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  2-A3 RMBS Prime 93363NAHS8 CC(sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  2-P RMBS Prime 93363NAR6 D (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12 3-A1l RMBS Prime 93363NAK1 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  3-A2 RMBS Prime 93363NAL9 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)

Certificates, Series
2006-AR12 Trust

series 2006-AR12
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

WaMu Mortgage US$1.713 bil mortgage 2006-AR12  3-A3 RMBS Prime 93363NAM7 CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates, Series series 2006-AR12

2006-AR12 Trust

WaMu Mortgage US$1.702 bil mortgage 2006-AR14 1-A5 RMBS Prime 93363PAEOQ CCC CCC
Pass-Through pass-through certificates Jumbo (sf) (sf)
Certificates, Series series 2006-AR14

2006-AR14 Trust

WaMu Mortgage US$1.702 bil mortgage 2006-AR14 2-A1l RMBS Prime 93363PAH3 CC(sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR14

2006-AR14 Trust

WaMu Mortgage US$1.702 bil mortgage 2006-AR14 2-A2 RMBS Prime 93363PAJ9 CC (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR14

2006-AR14 Trust

WaMu Mortgage US$1.702 bil mortgage 2006-AR14  2-A3 RMBS Prime 93363PAK6 CC (sf) CcCC
Pass-Through pass-through certificates Jumbo (sf)
Certificates, Series series 2006-AR14

2006-AR14 Trust

WaMu Mortgage US$1.222 bil wamu mortgage 2006-AR8  2-Al RMBS Prime 93362FAF0 CCC CCC
Pass-Through pass through certificates series Jumbo (sf) (sf)
Certificates, Series 2006-AR8

2006-AR8 Trust

WaMu Mortgage US$1.222 bil wamu mortgage 2006-AR8  2-A2 RMBS Prime 93362FAG8 CCC CCC
Pass-Through pass through certificates series Jumbo (sf) (sf)
Certificates, Series 2006-AR8

2006-AR8 Trust

WaMu Mortgage US$1.222 bil wamu mortgage 2006-AR8  3-Al RMBS Prime 93362FAJ2 CccC CcC
Pass-Through pass through certificates series Jumbo (sf) (sf)
Certificates, Series 2006-AR8

2006-AR8 Trust

WaMu Mortgage US$1.222 bil wamu mortgage 2006-AR8  3-A2 RMBS Prime 93362FAK9 CCC CCC
Pass-Through pass through certificates series Jumbo (sf) (sf)
Certificates, Series 2006-AR8

2006-AR8 Trust

WaMu Mortgage US$1.222 bil wamu mortgage 2006-AR8  3-A3 RMBS Prime 93362FAL7 CCC CCC
Pass-Through pass through certificates series Jumbo (sf) (sf)
Certificates, Series 2006-ARS8

2006-AR8 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  I-A-1 RMBS Prime 939336QL0 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  [-A-2 RMBS Prime 939336QM8 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  II-A-1 RMBS Prime 939336QN6 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg

Pass-Through
Certificates Series
2003-MS2 Trust

pass-through certificates
series 2003-MS2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Washington Mutual US$999.488 mil washington 2003-MS2  III-A-1 RMBS Prime 939336QP1 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-A-2 RMBS Prime 939336QQ9 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-A-3 RMBS Prime 939336QR7 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-A-5 RMBS Prime 939336QT3 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-A-6 RMBS Prime 939336QU0 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  IV-A-5 RMBS Prime 939336QZ9 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  IV-A-6 RMBS Prime 939336RA3 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  V-A-1 RMBS Prime 939336RD7 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  A-X RMBS Prime 939336RE5 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  II-X RMBS Prime 939336RF2 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-X RMBS Prime 939336RG0O AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2 VX RMBS Prime 939336RHS8 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg

Pass-Through
Certificates Series
2003-MS2 Trust

pass-through certificates
series 2003-MS2
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Washington Mutual US$999.488 mil washington 2003-MS2  A-P RMBS Prime 939336RJ4 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  II-P RMBS Prime 939336RK1 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  III-P RMBS Prime 939336RL9 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  V-P RMBS Prime 939336RM?7 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  C-B-1 RMBS Prime 939336RN5 AA+ AAA  Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  C-B-2 RMBS Prime 939336RP0 BBB+ AA+ Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  C-B-3 RMBS Prime 939336RQ8 CCC BB+ Watch
MSC Mortgage mutual msc mortgage Jumbo (sf) (sf) Neg
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  C-B-4 RMBS Prime 939336RS4 CCC CCC

MSC Mortgage mutual msc mortgage Jumbo (sf) (sf)
Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Washington Mutual US$999.488 mil washington 2003-MS2  C-B-5 RMBS Prime 939336RT2 CC (sf) CC(sf)

MSC Mortgage mutual msc mortgage Jumbo

Pass-Through pass-through certificates

Certificates Series series 2003-MS2

2003-MS2 Trust

Wells Fargo Mortgage =~ US$457.327 mil mortgage 2004-L A-8 RMBS Prime 94980PAH4 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-L Trust series 2004-L

Wells Fargo Mortgage  US$457.327 mil mortgage 2004-L A-9 RMBS Prime 94980PAJO BBB AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-L Trust series 2004-L

Wells Fargo Mortgage ~ US$457.327 mil mortgage 2004-L B-1 RMBS Prime 94980PAL5 B-(sf) AA(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2004-L Trust series 2004-L

Wells Fargo Mortgage =~ US$457.327 mil mortgage 2004-L B-2 RMBS Prime 94980PAM3 CCC BB (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg

2004-L Trust

series 2004-L

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT

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

OCTOBER 9, 2012 64

S$300052C | Linx User



Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$457.327 mil mortgage 2004-L B-3 RMBS Prime 94980PAN1 CCC B- (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2004-L Trust series 2004-L

Wells Fargo Mortgage =~ US$457.327 mil mortgage 2004-L B-4 RMBS Prime 94980PAP6 CC(sf) CcCC

Backed Securities pass-through certificates Jumbo (sf)

2004-L Trust series 2004-L

Wells Fargo Mortgage = US$800.537 mil mortgage 2004-M A-1 RMBS Prime 94979UAA1 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-M Trust series 2004-M

Wells Fargo Mortgage ~ US$800.537 mil mortgage 2004-M A-7 RMBS Prime 94979UAG8 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-M Trust series 2004-M

Wells Fargo Mortgage =~ US$800.537 mil mortgage 2004-M B-1 RMBS Prime 94979UAL7 B+ (sf) BBB-  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-M Trust series 2004-M

Wells Fargo Mortgage  US$800.537 mil mortgage 2004-M B-2 RMBS Prime 94979UAM5 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2004-M Trust series 2004-M

Wells Fargo Mortgage  US$800.537 mil mortgage 2004-M B-3 RMBS Prime 94979UAN3 CC (sf) CC (sf)

Backed Securities pass-through certificates Jumbo

2004-M Trust series 2004-M

Wells Fargo Mortgage ~ US$1.201 bil mortgage 2004-N A-6 RMBS Prime 94979LAFO0 A(sf) A(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2004-N Trust series 2004-N

Wells Fargo Mortgage  US$1.201 bil mortgage 2004-N A-7 RMBS Prime 94979LAG8 A(sf) A(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2004-N Trust series 2004-N

Wells Fargo Mortgage  US$1.201 bil mortgage 2004-N B-1 RMBS Prime 94979LAMS5 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2004-N Trust series 2004-N

Wells Fargo Mortgage =~ US$700.153 mil mortgage 2004-0 A-1 RMBS Prime 949758AD8 BBB+ AAA  Watch
Backed Securities pass-through certficates series Jumbo (sf) (sf) Neg
2004-O Trust 2004-O0

Wells Fargo Mortgage ~ US$700.153 mil mortgage 2004-0 B-1 RMBS Prime 949758AF3 CCC BB (sf) Watch
Backed Securities pass-through certficates series Jumbo (sf) Neg
2004-O Trust 2004-O0

Wells Fargo Mortgage ~ US$700.153 mil mortgage 2004-0 B-2 RMBS Prime 949758AG1 CC (sf) CC (sf)

Backed Securities pass-through certficates series Jumbo

2004-O Trust 2004-0

Wells Fargo Mortgage  US$700.153 mil mortgage 2004-0 B-3 RMBS Prime 949758AH9 CC (sf) CC(sf)

Backed Securities pass-through certficates series Jumbo

2004-O Trust 2004-O0

Wells Fargo Mortgage =~ US$1.523 bil mortgage 2004-P [-A-1 RMBS Prime 94980MAA6 BBB+ A+ (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-P Trust series 2004-P

Wells Fargo Mortgage  US$1.523 bil mortgage 2004-P II-A-1 RMBS Prime 94980MAB4 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-P Trust series 2004-P

Wells Fargo Mortgage ~ US$1.523 bil mortgage 2004-P B-1 RMBS Prime 94980MAES8 CCC B- (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2004-P Trust series 2004-P

Wells Fargo Mortgage ~ US$677.972 mil mortgage 2004-Q [-A-1 RMBS Prime 94978LAA2 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg

2004-Q Trust

series 2004-Q
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$677.972 mil mortgage 2004-Q [-A-2 RMBS Prime 94978LABO AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-Q Trust series 2004-Q

Wells Fargo Mortgage ~ US$677.972 mil mortgage 2004-Q [-A-3 RMBS Prime 94978LACS8 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-Q Trust series 2004-Q

Wells Fargo Mortgage  US$677.972 mil mortgage 2004-Q II-A-1 RMBS Prime 94978LAF1 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-Q Trust series 2004-Q

Wells Fargo Mortgage ~ US$677.972 mil mortgage 2004-Q II-A-2 RMBS Prime 94978LAG9 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-Q Trust series 2004-Q

Wells Fargo Mortgage  US$677.972 mil mortgage 2004-Q B-1 RMBS Prime 94978LAH7 BB (sf) BBB Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-Q Trust series 2004-Q

Wells Fargo Mortgage  US$677.972 mil mortgage 2004-Q B-2 RMBS Prime 94978LAJ3 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2004-Q Trust series 2004-Q

Wells Fargo Mortgage  US$677.972 mil mortgage 2004-Q B-3 RMBS Prime 94978LAKO0 CC (sf) CC (sf)

Backed Securities pass-through certificates Jumbo

2004-Q Trust series 2004-Q

Wells Fargo Mortgage =~ US$641.321 mil mortgage 2004-R [-A-1 RMBS Prime 94981GAD2 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2004-R Trust series 2004-R

Wells Fargo Mortgage  US$641.321 mil mortgage 2004-R [-A-2 RMBS Prime 94981GAEO0 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2004-R Trust series 2004-R

Wells Fargo Mortgage ~ US$641.321 mil mortgage 2004-R II-A-1 RMBS Prime 94981GAF7 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-R Trust series 2004-R

Wells Fargo Mortgage =~ US$641.321 mil mortgage 2004-R B-1 RMBS Prime 94981GAJ9 BB+ BB- Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-R Trust series 2004-R

Wells Fargo Mortgage ~ US$641.321 mil mortgage 2004-R B-2 RMBS Prime 94981GAK6 CC (sf) CC(sf)

Backed Securities pass-through certificates Jumbo

2004-R Trust series 2004-R

Wells Fargo Mortgage  US$1.777 bil mortgage 2004-S A-1 RMBS Prime 94981WAA3 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-S Trust series 2004-S

Wells Fargo Mortgage US$1.777 bil mortgage 2004-S A-7 RMBS Prime 94981WAL9 AA+ AAA Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-S Trust series 2004-S

Wells Fargo Mortgage ~ US$1.777 bil mortgage 2004-S B-1 RMBS Prime 94981WAH8  CCC B- (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2004-S Trust series 2004-S

Wells Fargo Mortgage  US$1.777 bil mortgage 2004-S B-2 RMBS Prime 94981WAJ4 CC (sf) CC (sf)

Backed Securities pass-through certificates Jumbo

2004-S Trust series 2004-S

Wells Fargo Mortgage ~ US$1.777 bil mortgage 2004-S B-3 RMBS Prime 94981WAK1 CC (sf) CC(sf)

Backed Securities pass-through certificates Jumbo

2004-S Trust series 2004-S

Wells Fargo Mortgage =~ US$428.831 mil mortgage 2004-V [-A-1 RMBS Prime 949810AA3 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg

2004-V Trust

series 2004-V
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage US$428.831 mil mortgage 2004-V [-A-2 RMBS Prime 949810AB1 AA+ AAA Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-V Trust series 2004-V

Wells Fargo Mortgage ~ US$428.831 mil mortgage 2004-V [-A-3 RMBS Prime 949810AC9 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-V Trust series 2004-V

Wells Fargo Mortgage  US$428.831 mil mortgage 2004-V II-A-1 RMBS Prime 949810AF2 A+ (sf) AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-V Trust series 2004-V

Wells Fargo Mortgage ~ US$428.831 mil mortgage 2004-V B-1 RMBS Prime 949810AG0 BB+ A+ (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-V Trust series 2004-V

Wells Fargo Mortgage =~ US$428.831 mil mortgage 2004-V B-2 RMBS Prime 949810AH8 CCC B- (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2004-V Trust series 2004-V

Wells Fargo Mortgage ~ US$1.3 bil mortgage 2004-Z [-A-1 RMBS Prime 94980RAA5 BB+ BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-Z Trust series 2004-Z

Wells Fargo Mortgage = US$1.3 bil mortgage 2004-Z [-A-2 RMBS Prime 94980RAB3 BB+ BBB Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2004-Z Trust series 2004-Z

Wells Fargo Mortgage =~ US$1.3 bil mortgage 2004-Z II-A-1 RMBS Prime 94980RAC1 BBB+ A+ (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-Z Trust series 2004-Z

Wells Fargo Mortgage  US$1.3 bil mortgage 2004-Z II-A-2 RMBS Prime 94980RAD9 BBB+ A+ (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2004-Z Trust series 2004-Z

Wells Fargo Mortgage ~ US$1.3 bil mortgage 2004-Z B-1 RMBS Prime 94980RAG2 CC (sf) CC (sf)

Backed Securities pass-through certificates Jumbo

2004-Z Trust series 2004-Z

Wells Fargo Mortgage = US$3.52 bil mortgage 2005-AR10 I-A-1 RMBS Prime 94983CAA5 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage =~ US$3.52 bil mortgage 2005-AR10 [-A-2 RMBS Prime 94983CAC1 A+ (sf) AA(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage  US$3.52 bil mortgage 2005-AR10 II-A-1 RMBS Prime 94983CAD9 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage US$3.52 bil mortgage 2005-AR10 II-A-2 RMBS Prime 94983CAE7 AA+ AAA Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage =~ US$3.52 bil mortgage 2005-AR10 II-A-3 RMBS Prime 94983CAF4 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage ~ US$3.52 bil mortgage 2005-AR10 II-A-4 RMBS Prime 94983CAG2 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage ~ US$3.52 bil mortgage 2005-AR10 II-A-6 RMBS Prime 94983CAJ6 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage ~ US$3.52 bil mortgage 2005-AR10 II-A-14 RMBS Prime 94983CAS6 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg

2005-AR10 Trust

series 2005-AR10
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$3.52 bil mortgage 2005-AR10 II-A-15 RMBS Prime 94983CAT4 AA+ AAA  Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage = US$3.52 bil mortgage 2005-AR10 II-A-16 RMBS Prime 94983CAU1 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage  US$3.52 bil mortgage 2005-AR10 II-A-17 RMBS Prime 94983CAV9 A+ (sf) AA (sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage ~ US$3.52 bil mortgage 2005-AR10 B-1 RMBS Prime 94983CBA4 CCC CCcC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2005-AR10 Trust series 2005-AR10

Wells Fargo Mortgage ~ US$823.873 mil mortgage 2006-10 A-14 RMBS Prime 94984EAP7 B-(sf) B-(sf) Watch
Backed Securities pass through certificates series Jumbo Dev
2006-10 Trust 2006-10

Wells Fargo Mortgage  US$900.505 mil mortgage 2006-13 A-5 RMBS Prime 94984JAE1 CCC BB- Watch
Backed Securities pass through certificates series Jumbo (sf) (sf) Neg
2006-13 Trust 2006-13

Wells Fargo Mortgage  US$900.505 mil mortgage 2006-13 A-6 RMBS Prime 94984JAF8 CCC CCC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2006-13 Trust 2006-13

Wells Fargo Mortgage ~ US$900.505 mil mortgage 2006-13 A-10 RMBS Prime 94984JAK7 BB (sf) B(sf) Watch
Backed Securities pass through certificates series Jumbo Dev
2006-13 Trust 2006-13

Wells Fargo Mortgage  US$900.505 mil mortgage 2006-13 A-11 RMBS Prime 94984JALS5 CCC B (sf) Watch
Backed Securities pass through certificates series Jumbo (sf) Neg
2006-13 Trust 2006-13

Wells Fargo Mortgage ~ US$900.505 mil mortgage 2006-13 A-12 RMBS Prime 94984JAM3 CCC CCcC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2006-13 Trust 2006-13

Wells Fargo Mortgage ~ US$900.505 mil mortgage 2006-13 A-PO RMBS Prime 94984JAN1 CCC CCC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2006-13 Trust 2006-13

Wells Fargo Mortgage =~ US$1.4 bil mortgage pass 2006-8 A-4 RMBS Prime 94983SAF9 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage  US$1.4 bil mortgage pass 2006-8 A-5 RMBS Prime 94983SAG7 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage  US$1.4 bil mortgage pass 2006-8 A-6 RMBS Prime 94983SAH5 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage =~ US$1.4 bil mortgage pass 2006-8 A-9 RMBS Prime 94983SAL6 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage  US$1.4 bil mortgage pass 2006-8 A-10 RMBS Prime 94983SAM4 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage ~ US$1.4 bil mortgage pass 2006-8 A-18 RMBS Prime 94983SAV4 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust 2006-8

Wells Fargo Mortgage =~ US$1.4 bil mortgage pass 2006-8 A-19 RMBS Prime 94983SAW?2 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-8 Trust

2006-8

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT

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

OCTOBER 9, 2012 68

S$300052C | Linx User



Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage = US$1.4 bil mortgage pass 2006-8 A-17 RMBS Prime 94983SAU6 CC (sf) CC(sf)
Backed Securities through certificates series Jumbo

2006-8 Trust 2006-8

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 I-A-1 RMBS Prime 94980SAA3 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-2 RMBS Prime 94980SAB1 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage  US$1.294 bil mortgage pass 2006-9 [-A-4 RMBS Prime 94980SAD7 CCC B- (sf) Watch
Backed Securities through certificates series Jumbo (sf) Dev
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 [-A-5 RMBS Prime 94980SAE5 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 I-A-7 RMBS Prime 94980SAGO0 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-9 RMBS Prime 94980SAJ4 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 I-A-10 RMBS Prime 94980SAK1 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage  US$1.294 bil mortgage pass 2006-9 [-A-11 RMBS Prime 94980SAL9 BB- CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-15 RMBS Prime 94980SAQ8 BB- CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 I-A-16 RMBS Prime 94980SAR6 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 [-A-17 RMBS Prime 94980SAS4 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-18 RMBS Prime 94980SAT2 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 [-A-19 RMBS Prime 94980SAU9 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 [-A-20 RMBS Prime 94980SAV7 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-26 RMBS Prime 94980SBB0 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-27 RMBS Prime 94980SBC8 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)
2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 I-A-30 RMBS Prime 94980SBF1 CCC CCC
Backed Securities through certificates series Jumbo (sf) (sf)

2006-9 Trust

2006-9
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U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Rating Actions (cont.)

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 [-A-33 RMBS Prime 94980SBJ3 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-9 Trust 2006-9

Wells Fargo Mortgage =~ US$1.294 bil mortgage pass 2006-9 [-A-34 RMBS Prime 94980SBKO0 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$1.294 bil mortgage pass 2006-9 II-A-1 RMBS Prime 94980SBN4 CCC CCC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-9 Trust 2006-9

Wells Fargo Mortgage  US$1.294 bil mortgage pass 2006-9 A-PO RMBS Prime 94980SBQ7 CCC CCcC

Backed Securities through certificates series Jumbo (sf) (sf)

2006-9 Trust 2006-9

Wells Fargo Mortgage ~ US$850.233 mil mortgage 2006-AR1  [-A-1 RMBS Prime 94983JAA0 CC (sf) CC(sf)

Backed Securities pass-through certifcates series Jumbo

2006-AR1 Trust 2006-AR1

Wells Fargo Mortgage  US$850.233 mil mortgage 2006-AR1 II-A-1 RMBS Prime 94983JAC6 CCC BB- Watch
Backed Securities pass-through certifcates series Jumbo (sf) (sf) Neg
2006-AR1 Trust 2006-AR1

Wells Fargo Mortgage  US$850.233 mil mortgage 2006-AR1 [I-A-4 RMBS Prime 94983JAF9 CCC BB- Watch
Backed Securities pass-through certifcates series Jumbo (sf) (sf) Neg
2006-AR1 Trust 2006-AR1

Wells Fargo Mortgage  US$850.233 mil mortgage 2006-AR1 II-A-5 RMBS Prime 94983JAG7 CCC BB- Watch
Backed Securities pass-through certifcates series Jumbo (sf) (sf) Neg
2006-AR1 Trust 2006-AR1

Wells Fargo Mortgage  US$850.233 mil mortgage 2006-AR1 11-A-6 RMBS Prime 94983JAHS5 CC (sf) CC(sf)

Backed Securities pass-through certifcates series Jumbo

2006-AR1 Trust 2006-AR1

Wells Fargo Mortgage =~ US$792.251 mil mortgage 2006-AR11  A-1 RMBS Prime 94984CAA4 CCcC B(sf) Watch
Backed Securities pass through certificates series Jumbo (sf) Neg
2006-AR11 Trust 2006-AR11

Wells Fargo Mortgage =~ US$792.251 mil mortgage 2006-AR11 A-5 RMBS Prime 94984CAE6 CCC B (sf) Watch
Backed Securities pass through certificates series Jumbo (sf) Neg
2006-AR11 Trust 2006-AR11

Wells Fargo Mortgage ~ US$792.251 mil mortgage 2006-AR11 A-6 RMBS Prime 94984CAF3 CCC B(sf) Watch
Backed Securities pass through certificates series Jumbo (sf) Neg
2006-AR11 Trust 2006-AR11

Wells Fargo Mortgage ~ US$4.177 bil mortgage pass 2006-AR2 [I-A-1 RMBS Prime 94983KAC3 CCC CCC

Backed Securities through cerificates series Jumbo (sf) (sf)

2006-AR2 Trust 2006-AR2

Wells Fargo Mortgage =~ US$4.177 bil mortgage pass 2006-AR2 II-A-3 RMBS Prime 94983KAE9 CCC CCC

Backed Securities through cerificates series Jumbo (sf) (sf)

2006-AR2 Trust 2006-AR2

Wells Fargo Mortgage =~ US$4.177 bil mortgage pass 2006-AR2  II-A-5 RMBS Prime 94983KAG4 CC (sf) CC(sf)

Backed Securities through cerificates series Jumbo

2006-AR2 Trust 2006-AR2

Wells Fargo Mortgage  US$602.409 mil mortgage 2006-AR3  A-1 RMBS Prime 94983GAA6 CC (sf) CC (sf)

Backed Securities pass through certificate series Jumbo

2006-AR3 Trust 2006-AR3

Wells Fargo Mortgage  US$602.409 mil mortgage 2006-AR3  A-2 RMBS Prime 94983GAB4 CC (sf) CC(sf)

Backed Securities pass through certificate series Jumbo

2006-AR3 Trust 2006-AR3

Wells Fargo Mortgage ~ US$602.409 mil mortgage 2006-AR3  A-4 RMBS Prime 94983GADO CC (sf) CC(sf)

Backed Securities pass through certificate series Jumbo

2006-AR3 Trust

2006-AR3
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-1 RMBS Prime 94984WAAQ CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-3 RMBS Prime 94984WAC6 CC(sf) CcCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage  US$600.991 mil mortgage 2007-1 A-4 RMBS Prime 94984WAD4 CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-5 RMBS Prime 94984WAE2 CC (sf) CcCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-6 RMBS Prime 94984WAF9 CC (sf) CcCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage  US$600.991 mil mortgage 2007-1 A-7 RMBS Prime 94984WAG7 CC(sf) CCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage  US$600.991 mil mortgage 2007-1 A-8 RMBS Prime 94984WAHS5 CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-9 RMBS Prime 94984WAJ1 CC(sf) CcCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage  US$600.991 mil mortgage 2007-1 A-10 RMBS Prime 94984WAKS8 CC(sf) CCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$600.991 mil mortgage 2007-1 A-PO RMBS Prime 94984WAL6 CC (sf) CcCC
Backed Securities pass-through certificates Jumbo (sf)

2007-1 Trust series 2007-1

Wells Fargo Mortgage ~ US$1.701 bil mortgage 2007-10 I-A-29 RMBS Prime 949837BE7 CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-10 Trust series 2007-10

Wells Fargo Mortgage ~ US$1.701 bil mortgage 2007-10 [-A-32 RMBS Prime 949837BHO CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-10 Trust series 2007-10

Wells Fargo Mortgage ~ US$1.701 bil mortgage 2007-10 [-A-34 RMBS Prime 949837BK3 CCC CCC
Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-10 Trust series 2007-10

Wells Fargo Mortgage  US$1.701 bil mortgage 2007-10 II-A-9 RMBS Prime 949837CC0 CC(sf) CCC
Backed Securities pass-through certificates Jumbo (sf)

2007-10 Trust series 2007-10

Wells Fargo Mortgage ~ US$1.701 bil mortgage 2007-10 II-A-11 RMBS Prime 949837CE6 CC(sf) CcCC

Backed Securities pass-through certificates Jumbo (sf)

2007-10 Trust series 2007-10

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-1 RMBS Prime 94986FAA5 A+ (sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Pos
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-2 RMBS Prime 94986FAB3 B(sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-3 RMBS Prime 94986FAC1 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg

2007-12 Trust

series 2007-12
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-4 RMBS Prime 94986FAD9 B(sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-5 RMBS Prime 94986FAE7 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-6 RMBS Prime 94986FAF4 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-7 RMBS Prime 94986FAG2 CCC BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-8 RMBS Prime 94986FAHO CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-9 RMBS Prime 94986FAJ6 A+ (sf) BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-10 RMBS Prime 94986FAK3 A+ (sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Pos
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-11 RMBS Prime 94986FAL1 BB- BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-12 RMBS Prime 94986FAM9 B(sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-13 RMBS Prime 94986FAN7 CCcC BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-14 RMBS Prime 94986FAP2 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-15 RMBS Prime 94986FAQO BB- BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-16 RMBS Prime 94986FAR8 B(sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage US$375.716 mil mortgage 2007-12 A-17 RMBS Prime 94986FAS6 CCC BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-18 RMBS Prime 94986FAT4 CCC B(sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage  US$375.716 mil mortgage 2007-12 A-19 RMBS Prime 94986FAU1 CCC BBB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-20 RMBS Prime 94986FAV9 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-12 Trust series 2007-12

Wells Fargo Mortgage =~ US$375.716 mil mortgage 2007-12 A-21 RMBS Prime 94986FAW7 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg

2007-12 Trust

series 2007-12
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$375.716 mil mortgage 2007-12 A-PO RMBS Prime 94986FAX5 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Dev
2007-12 Trust series 2007-12

Wells Fargo Mortgage ~ US$500.014 mil mortgage 2007-13 A-1 RMBS Prime 94985LAA3 CCC B+ (sf) Watch
Backed Securities pass through certificates series Jumbo (sf) Neg
2007-13 Trust 2007-13

Wells Fargo Mortgage =~ US$500.014 mil mortgage 2007-13 A-3 RMBS Prime 94985LAC9 D (sf) CC(sf)
Backed Securities pass through certificates series Jumbo

2007-13 Trust 2007-13

Wells Fargo Mortgage ~ US$500.014 mil mortgage 2007-13 A-4 RMBS Prime 94985LAD7 CCC CCcC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2007-13 Trust 2007-13

Wells Fargo Mortgage =~ US$500.014 mil mortgage 2007-13 A-6 RMBS Prime 94985LAF2 CCC CCC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2007-13 Trust 2007-13

Wells Fargo Mortgage  US$500.014 mil mortgage 2007-13 A-7 RMBS Prime 94985LAG0O CCC CCC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2007-13 Trust 2007-13

Wells Fargo Mortgage ~ US$500.014 mil mortgage 2007-13 A-8 RMBS Prime 94985LAH8 CCC CCC

Backed Securities pass through certificates series Jumbo (sf) (sf)

2007-13 Trust 2007-13

Wells Fargo Mortgage ~ US$500.014 mil mortgage 2007-13 A-PO RMBS Prime 94985LAL9 D (sf) CC(sf)
Backed Securities pass through certificates series Jumbo

2007-13 Trust 2007-13

Wells Fargo Mortgage  US$1.35 bil mortgage 2007-15 A-1 RMBS Prime 949797AA2 CC(sf) CCC

Backed Securities pass-through certificates Jumbo (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage  US$1.35 bil mortgage 2007-15 A-2 RMBS Prime 949797AB0 CC (sf) CC (sf)
Backed Securities pass-through certificates Jumbo

2007-15 Trust series 2007-15

Wells Fargo Mortgage = US$1.35 bil mortgage 2007-15 A-3 RMBS Prime 949797AC8 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage ~ US$1.35 bil mortgage 2007-15 A-4 RMBS Prime 949797AD6 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage  US$1.35 bil mortgage 2007-15 A-5 RMBS Prime 949797AE4 B-(sf)y CCC

Backed Securities pass-through certificates Jumbo (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage = US$1.35 bil mortgage 2007-15 A-6 RMBS Prime 949797AF1 CC(sf) CCC

Backed Securities pass-through certificates Jumbo (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage = US$1.35 bil mortgage 2007-15 A-7 RMBS Prime 949797AG9 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-15 Trust series 2007-15

Wells Fargo Mortgage  US$1.35 bil mortgage 2007-15 A-PO RMBS Prime 949797AH7 CC (sf) CC (sf)
Backed Securities pass-through certificates Jumbo

2007-15 Trust series 2007-15

Wells Fargo Mortgage ~ US$1.35 bil mortgage pass 2007-16 [-A-1 RMBS Prime 94986LAA2 BB+ A+ (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage =~ US$1.35 bil mortgage pass 2007-16 [-A-2 RMBS Prime 94986LAB0 BBB+ AA (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg

2007-16 Trust

2007-16
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage  US$1.35 bil mortgage pass 2007-16 [-A-3 RMBS Prime 94986LACS8 BBB+ A+ (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage =~ US$1.35 bil mortgage pass 2007-16 [-A-4 RMBS Prime 94986LAD6 BB+ A+ (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage = US$1.35 bil mortgage pass 2007-16 I-A-5 RMBS Prime 94986LAE4 BBB- A+ (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage ~ US$1.35 bil mortgage pass 2007-16 I-A-6 RMBS Prime 94986LAF1 BBB- A+ (sf) Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage =~ US$1.35 bil mortgage pass 2007-16 [-A-7 RMBS Prime 94986LAGY9 BB (sf) BBB-  Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage  US$1.35 bil mortgage pass 2007-16 I-A-PO RMBS Prime 94986LAJ3 BB (sf) BBB-  Watch
Backed Securities through certificates series Jumbo (sf) Neg
2007-16 Trust 2007-16

Wells Fargo Mortgage ~ US$1.511 bil mortgage 2007-2 [-A-10 RMBS Prime 94984XAK6 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-2 Trust series 2007-2

Wells Fargo Mortgage =~ US$1.8 bil mortgage 2007-4 A-5 RMBS Prime 94985RAE2 CC(sf) CcCC

Backed Securities pass-through certificates Jumbo (sf)

2007-4 Trust series 2007-4

Wells Fargo Mortgage  US$1.8 bil mortgage 2007-4 A-15 RMBS Prime 94985RAQ5 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-4 Trust series 2007-4

Wells Fargo Mortgage  US$985.723 mil mortgage [-A-1 RMBS Prime 94985PAA4 CCC BBB Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage =~ US$985.723 mil mortgage [-A-2 RMBS Prime 94985PAB2 CC (sf) BBB Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$985.723 mil mortgage I-A-3 RMBS Prime 94985PACO CCC BBB Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage  US$985.723 mil mortgage [-A-4 RMBS Prime 94985PAD8 CC (sf) BBB Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage US$985.723 mil mortgage I-A-5 RMBS Prime 94985PAE6 CC (sf) BBB Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$985.723 mil mortgage I-A-6 RMBS Prime 94985PAF3 CCC BBB Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage  US$985.723 mil mortgage [-A-7 RMBS Prime 94985PAG1 CCC B (sf) Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$985.723 mil mortgage [-A-PO RMBS Prime 94985PAS5 CC (sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Dev
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$985.723 mil mortgage II-A-2 RMBS Prime 94985PAK2 AA+ BB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Pos

2007-5 Trust

series 2007-5
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 9, 2012, Rating Actions

Wells Fargo Mortgage ~ US$985.723 mil mortgage II-A-3 RMBS Prime 94985PAL0 AA+ BB+ Watch
Backed Securities pass-through certificates Jumbo (sf) (sf) Pos
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$985.723 mil mortgage [I-A-PO  RMBS Prime 94985PAT3 CC(sf) B(sf) Watch
Backed Securities pass-through certificates Jumbo Dev
2007-5 Trust series 2007-5

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 [-A-3 RMBS Prime 94986AAC2 CC (sf) CC(sf)
Backed Securities mortgage pass-through Jumbo

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 [-A-13 RMBS Prime 94986AANS CC (sf) CC(sf)
Backed Securities mortgage pass-through Jumbo

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage =~ US$3.901 bil multi-class 2007-8 [-A-14 RMBS Prime 94986AAP3 CC (sf) CC(sf)
Backed Securities mortgage pass-through Jumbo

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 I-A-16 RMBS Prime 94986AAR9 CC (sf) CC(sf)
Backed Securities mortgage pass-through Jumbo

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 [-A-22 RMBS Prime 94986AAX6 CC (sf) CC (sf)
Backed Securities mortgage pass-through Jumbo

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage =~ US$3.901 bil multi-class 2007-8 II-A-8 RMBS Prime 94986ABHO0 CCC CCC

Backed Securities mortgage pass-through Jumbo (sf) (sf)

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 I1-A-9 RMBS Prime 94986ABJ6 CCC CCC

Backed Securities mortgage pass-through Jumbo (sf) (sf)

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage ~ US$3.901 bil multi-class 2007-8 II-A-11 RMBS Prime 94986ABL1 BB+ CCcC

Backed Securities mortgage pass-through Jumbo (sf) (sf)

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage =~ US$3.901 bil multi-class 2007-8 [I-A-16 RMBS Prime 94986ABR8 CCC CCC

Backed Securities mortgage pass-through Jumbo (sf) (sf)

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage =~ US$3.901 bil multi-class 2007-8 II-A-2 RMBS Prime 94986ABB3 CCC CCC

Backed Securities mortgage pass-through Jumbo (sf) (sf)

2007-8 Trust certificates series 2007-8

Wells Fargo Mortgage = US$508.489 mil mortgage 2007-AR9  A-1 RMBS Prime 94986GAA3 B-(sf) BBB-  Watch
Backed Securities pass-through certificates Jumbo (sf) Neg
2007-AR9 Trust series 2007-AR9

Wells Fargo Mortgage = US$508.489 mil mortgage 2007-AR9  A-2 RMBS Prime 94986GAB1 CCC CCC

Backed Securities pass-through certificates Jumbo (sf) (sf)

2007-AR9 Trust

series 2007-AR9
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