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U.S. RMBS Classes Affected By The Sept. 25,
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 Sept. 25, 2012, rating actions. For the related press release, please see,

"459 Ratings On 254 U.S. RMBS Deals Lowered To 'D (sf)'," published Sept. 25, 2012.

Rating Actions

Rating

Transaction Series Class Collateral CUSIP To From

2003-CB2 Trust 2003-CB2 B-1 RMBS Re-Performing 04542BCY6 D

(sf)

CC (sf)

ABFC 2007-NC1 Trust 2007-NC1 M-3 RMBS Subprime 00076BAG9 D

(sf)

CC (sf)

Ace Securities Corp. Home Equity Loan Trust

Series 2005-HE5

2005-HE5 M-6 RMBS Subprime 004421RK1 D

(sf)

CC (sf)

ACE Securities Corp. Home Equity Loan Trust,

Series 2006-NC3

2006-NC3 M-1 RMBS Subprime 00442EAJ4 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-10 2005-10 1-A-1 RMBS Alternative-A 007036TA4 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-10 2005-10 1-A-2-2 RMBS Alternative-A 007036TC0 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-7 2005-7 2-A-1 RMBS Alternative-A 007036MR4 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-7 2005-7 2-A-2-2 RMBS Alternative-A 007036MU7 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-7 2005-7 4-A-2 RMBS Alternative-A 007036MY9 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2005-7 2005-7 5-A-1 RMBS Alternative-A 007036MZ6 D

(sf)

CC (sf)

Adjustable Rate Mortgage Trust 2006-3 2006-3 1-A-1 RMBS Alternative-A 00703QAA0 D

(sf)

CC (sf)

Alternative Loan Trust 2003-18CB 2003-45 B-3 RMBS Alternative-A 12669ED60 D

(sf)

CC (sf)

Alternative Loan Trust 2004-10CB 2004-10CB M RMBS Alternative-A 12667FJE6 D

(sf)

CC (sf)

Alternative Loan Trust 2004-13CB 2004-13CB B-2 RMBS Alternative-A 12667FKQ7 D

(sf)

CC (sf)

Alternative Loan Trust 2004-2CB 2004-2CB B-2 RMBS Alternative-A 12667FBB0 D

(sf)

CC (sf)

Alternative Loan Trust 2004-J2 2004-J2 B-2 RMBS Alternative-A 12667FFB6 D

(sf)

CC (sf)

Alternative Loan Trust 2005-10CB 2005-10CB M RMBS Alternative-A 12667GBM4 D

(sf)

CC (sf)

Alternative Loan Trust 2005-24 2005-24 1-A-2 RMBS NEGAM 12667GNT6 D

(sf)

CC (sf)

Alternative Loan Trust 2005-24 2005-24 2-A-2 RMBS NEGAM 12667GNW9 D

(sf)

CC (sf)

Alternative Loan Trust 2005-24 2005-24 3-A-2 RMBS NEGAM 12667GNZ2 D

(sf)

CC (sf)
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Rating Actions (cont.)

Alternative Loan Trust 2005-24 2005-24 4-A-3 RMBS NEGAM 12667GPD9 D

(sf)

CC (sf)

Alternative Loan Trust 2005-31 2005-31 2-A-3 RMBS NEGAM 12667GZD8 D

(sf)

CC (sf)

Alternative Loan Trust 2005-36 2005-36 1-A-1 RMBS NEGAM 12667GWD1 D

(sf)

CC (sf)

Alternative Loan Trust 2005-42CB 2005-42CB A-5 RMBS Alternative-A 12667G4W0 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-71 2005-71 A-1 RMBS Alternative-A 12668AH65 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-77T1 2005-77T1 2-A-1 RMBS Alternative-A 12668BCK7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-77T1 2005-77T1 2-A-4 RMBS Alternative-A 12668BCN1 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-81 2005-81 A-2 RMBS NEGAM 12668BBP7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-85CB 2005-85CB 2-A-3 RMBS Alternative-A 12668BEH2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-85CB 2005-85CB 2-A-4 RMBS Alternative-A 12668BEJ8 D

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J6 2005-J6 B-1 RMBS Alternative-A 12667GVX8 D

(sf)

CC (sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-1 RMBS Alternative-A 02147QAA0 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-5 RMBS Alternative-A 02147QAE2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-14 RMBS Alternative-A 02147QAP7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-16 RMBS Alternative-A 02147QAR3 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-21 RMBS Alternative-A 02147QAW2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-19CB 2006-19CB A-22 RMBS Alternative-A 02147QAX0 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-4 RMBS Alternative-A 02147YAD7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-5 RMBS Alternative-A 02147YAE5 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-6 RMBS Alternative-A 02147YAF2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-7 RMBS Alternative-A 02147YAG0 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-8 RMBS Alternative-A 02147YAH8 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-9 RMBS Alternative-A 02147YAJ4 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-27CB 2006-27CB A-10 RMBS Alternative-A 02147YAK1 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-31CB 2006-31CB A-3 RMBS Alternative-A 02148HAC5 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-31CB 2006-31CB A-8 RMBS Alternative-A 02148HAH4 D

(sf)

CCC

(sf)
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Rating Actions (cont.)

Alternative Loan Trust 2006-31CB 2006-31CB A-16 RMBS Alternative-A 02148HAR2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-40T1 2006-40T1 1-A-1 RMBS Alternative-A 02148KAA2 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-41CB 2006-41CB 1-A-1 RMBS Alternative-A 02149CAA9 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-HY10 2006-HY10 3-A-1 RMBS Alternative-A 12668BUK7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-HY11 2006-HY11 A-1 RMBS Alternative-A 021466AA5 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-J1 2006-J1 1-A-11 RMBS Alternative-A 12668BKH5 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-J1 2006-J1 1-A-14 RMBS Alternative-A 12668BMA8 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-J2 2006-J2 A-8 RMBS Alternative-A 12668BTL7 D

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA12 2006-OA12 A-1B RMBS NEGAM 23243AAB2 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA12 2006-OA12 A-1C RMBS NEGAM 23243AAC0 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA12 2006-OA12 A-2 RMBS NEGAM 23243AAD8 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-1B RMBS NEGAM 12668BE25 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-4A RMBS NEGAM 12668BE58 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-4C RMBS NEGAM 12668BE74 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-4D RMBS NEGAM 12668BE82 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA6 2006-OA6 2-A RMBS NEGAM 12668BE90 D

(sf)

CC (sf)

Alternative Loan Trust 2006-OA8 2006-OA8 1-A-2 RMBS NEGAM 02147CAB9 D

(sf)

CC (sf)

Alternative Loan Trust 2007-16CB 2007-16CB 1-A-5 RMBS Alternative-A 02152AAE9 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-16CB 2007-16CB 5-A-3 RMBS Alternative-A 02152ABA6 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-3T1 2007-3T1 1-A-2 RMBS Alternative-A 02149VAB5 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-3T1 2007-3T1 1-A-3 RMBS Alternative-A 02149VAC3 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-3T1 2007-3T1 1-A-4 RMBS Alternative-A 02149VAD1 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-8CB 2007-8CB A-9 RMBS Alternative-A 02150FAJ9 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-9T1 2007-9T1 1-A-2 RMBS Alternative-A 02150JAB8 D

(sf)

CC (sf)

Alternative Loan Trust 2007-OA8 2007-OA8 1-A-2 RMBS NEGAM 02148GAB9 D

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA8 2007-OA8 2-A-2 RMBS NEGAM 02148GAE3 D

(sf)

CCC

(sf)
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Rating Actions (cont.)

Alternative Loan Trust Resecuritization 2008-1R 2008-1R 1-A-1 RMBS Re-Remic 02152LAA3 D

(sf)

CC (sf)

Alternative Loan Trust Resecuritization 2008-2R 2008-2R 4-A-2 RMBS Re-Remic 021482AH7 D

(sf)

CCC

(sf)

Ameriquest Mortgage Securities Inc. 2005-R11 M-7 RMBS Subprime 03072SV77 D

(sf)

CC (sf)

Asset Backed Securities Corporation Home

Equity Loan Trust, Series 2003-HE4

2003-HE4 M5-A RMBS Subprime 04541GEY4 D

(sf)

CC (sf)

Asset Backed Securities Corporation Home

Equity Loan Trust, Series OOMC 2006-HE5

OOMC

2006-HE5

M2 RMBS Subprime 04544PAG4 D

(sf)

CC (sf)

Banc of America Alternative Loan Trust 2006-8 2006-8 1-A-2 RMBS Alternative-A 06050AAB9 D

(sf)

CC (sf)

Banc of America Funding 2006-A Trust 2006-A 6-A-2 RMBS Alternative-A 058927AP9 D

(sf)

CC (sf)

Banc of America Funding 2004-D Trust 2004-D B-2 RMBS Prime Jumbo 05946XNH2 D

(sf)

CC (sf)

Banc of America Funding 2005-E Trust 2005-E 8-A-2 RMBS NEGAM 05946XXX6 D

(sf)

CC (sf)

Banc of America Funding 2006-3 Trust 2006-3 M RMBS Prime Jumbo 058931BR6 D

(sf)

CC (sf)

Banc of America Funding 2006-7 Trust 2006-7 1-A-5 RMBS Prime Jumbo 05951KAF0 D

(sf)

CC (sf)

Banc of America Funding 2006-E Trust 2006-E 1-A-2 RMBS Prime Jumbo 05950DAB6 D

(sf)

CC (sf)

Banc of America Funding 2006-E Trust 2006-E 4-A-2 RMBS Prime Jumbo 05950DAJ9 D

(sf)

CC (sf)

Banc of America Funding 2006-F Trust 2006-F 3-A-1 RMBS Prime Jumbo 05950HAF8 D

(sf)

CC (sf)

Banc of America Funding 2006-H Trust 2006-H 4-A-1 RMBS Alternative-A 05950PAK9 D

(sf)

CCC

(sf)

Banc of America Funding 2006-H Trust 2006-H 4-A-2 RMBS Alternative-A 05950PAL7 D

(sf)

CCC

(sf)

Banc of America Funding 2007-5 Trust 2007-5 2-A-4 RMBS Alternative-A 059523AH3 D

(sf)

CC (sf)

Banc of America Funding 2007-C Trust 2007-C M-1 RMBS Alternative-A 059522AH5 D

(sf)

CC (sf)

Banc of America Funding 2007-D Trust 2007-D 3-A-4 RMBS Alternative-A 05952GAW1 D

(sf)

CC (sf)

Banc of America Mortgage 2003-5 Trust 2003-5 2-B-4 RMBS Prime Jumbo 05948XPC9 D

(sf)

CC (sf)

Banc of America Mortgage 2003-5 Trust 2003-5 2-B-5 RMBS Prime Jumbo 05948XPD7 D

(sf)

CC (sf)

Banc of America Mortgage 2004-F Trust 2004-F B-2 RMBS Prime Jumbo 05949AJG6 D

(sf)

CC (sf)

Banc of America Mortgage 2006-A Trust 2006-A 1-A-1 RMBS Prime Jumbo 05949CRP3 D

(sf)

CC (sf)

Banc of America Mortgage 2006-A Trust 2006-A 1-A-2 RMBS Prime Jumbo 05949CRQ1 D

(sf)

CC (sf)

Banc of America Mortgage 2006-A Trust 2006-A 2-A-2 RMBS Prime Jumbo 05949CRT5 D

(sf)

CC (sf)

Banc of America Mortgage 2008-A Trust 2008-A 1-A-1 RMBS Prime Jumbo 05955BAA7 D

(sf)

CC (sf)
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Rating Actions (cont.)

Banc of America Mortgage 2008-A Trust 2008-A 1-A-6 RMBS Prime Jumbo 05955BAF6 D

(sf)

CC (sf)

Banc of America Mortgage 2008-A Trust 2008-A 2-A-2 RMBS Prime Jumbo 05955BAK5 D

(sf)

CC (sf)

BCAP LLC 2008-RR1 Trust 2008-RR1 A-10 RMBS Re-Remic 05531DAK4 D

(sf)

CCC

(sf)

BCAP LLC Trust 2007-AA1 2007-AA1 II-A-1 RMBS Alternative-A 05530PAP7 D

(sf)

CC (sf)

BCAP LLC Trust 2007-AA2 2007-AA2 I-2-A-1 RMBS Alternative-A 05530NAA5 D

(sf)

CCC

(sf)

BCAP LLC Trust 2007-AA5 2007-AA5 A-3 RMBS Alternative-A 05531AAC8 D

(sf)

CCC

(sf)

Bear Stearns ALT-A Trust 2005-5 2005-5 II-M-1 RMBS Alternative-A 07386HUP4 D

(sf)

CC (sf)

Bear Stearns ALT-A Trust 2005-7 2005-7 II-5A-1 RMBS Alternative-A 07386HVW8 D

(sf)

CC (sf)

Bear Stearns Alt-A Trust 2006-3 2006-3 III-5A-1 RMBS Alternative-A 07386HQ87 D

(sf)

CCC

(sf)

Bear Stearns Alt-A Trust 2006-3 2006-3 III-6A-1 RMBS Alternative-A 07386HR52 D

(sf)

CCC

(sf)

Bear Stearns ALT-A Trust 2007-1 2007-1 II-1A-1 RMBS Alternative-A 07386XAH9 D

(sf)

CCC

(sf)

Bear Stearns ARM Trust 2003-5 2003-5 II-B-4 RMBS Prime Jumbo 07384MXR8 D

(sf)

CC (sf)

Bear Stearns ARM Trust 2007-1 2007-1 V-A-1 RMBS Alternative-A 073880AM8 D

(sf)

CCC

(sf)

Bear Stearns Asset Backed Securities I Trust

2004-HE11

2004-HE11 M-7 RMBS Subprime 073879PE2 D

(sf)

CC (sf)

Bear Stearns Asset Backed Securities I Trust

2005-AQ2

2005-AQ2 M-3 RMBS Subprime 0738792X5 D

(sf)

CC (sf)

Bear Stearns Asset Backed Securities I Trust

2007-FS1

2007-FS1 M-1 RMBS Subprime 073855AE8 D

(sf)

CC (sf)

Bear Stearns Asset Backed Securities Trust

2007-2

2007-2 M-4 RMBS Re-Performing 07400TAG2 D

(sf)

CC (sf)

BNC Mortgage Loan Trust 2007-2 2007-2 M2 RMBS Subprime 05569QAG9 D

(sf)

CC (sf)

Carrington Mortgage Loan Trust, Series

2006-NC1

2006-NC1 M-4 RMBS Subprime 144531FB1 D

(sf)

CC (sf)

Carrington Mortgage Loan Trust, Series

2006-OPT1

2006-OPT1 M-6 RMBS Subprime 144531FT2 D

(sf)

CC (sf)

Carrington Mortgage Loan Trust, Series

2007-FRE1

2007-FRE1 M8 RMBS Subprime 144527AM0 D

(sf)

CC (sf)

C-BASS 2006-CB2 Trust 2006-CB2 M-1 RMBS Subprime 12498NAE3 D

(sf)

CC (sf)

Centex Home Equity Loan Trust 2004-C 2004-C B RMBS Subprime 152314KY5 D

(sf)

CC (sf)

Chase Mortgage Finance Trust, Series 2003-S4 2003-S4 B-4 RMBS Prime Jumbo 16162T5E2 D

(sf)

CC (sf)

Chevy Chase Funding LLC 2004-1 B-4 RMBS NEGAM 16678RAY3 D

(sf)

CC (sf)

Chevy Chase Funding LLC 2004-4 B-3 RMBS NEGAM 16678RCG0 D

(sf)

CC (sf)
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Rating Actions (cont.)

CHL Mortgage Pass Through Trust 2006-18 2006-18 1-A-1 RMBS Prime Jumbo 12543WAA6 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-3 RMBS Prime Jumbo 12543WAE8 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-4 RMBS Prime Jumbo 12543WAF5 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-5 RMBS Prime Jumbo 12543WAG3 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-6 RMBS Prime Jumbo 12543WAH1 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-7 RMBS Prime Jumbo 12543WAJ7 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-21 2007-21 1-A-2 RMBS Prime Jumbo 17025WAB0 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-21 2007-21 1-A-3 RMBS Prime Jumbo 17025WAC8 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-21 2007-21 2-A-2 RMBS Prime Jumbo 17025WAG9 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-21 2007-21 2-A-3 RMBS Prime Jumbo 17025WAH7 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-5 2007-5 M-A RMBS Prime Jumbo 12544VCD9 D

(sf)

CC (sf)

CHL Mortgage Pass Through Trust 2007-HY5 2007-HY5 1A-1 RMBS Prime Jumbo 12544BAA1 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-5 RMBS Prime Jumbo 17025QAE7 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-6 RMBS Prime Jumbo 17025QAF4 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-7 RMBS Prime Jumbo 17025QAG2 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-10 RMBS Prime Jumbo 17025QAK3 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-12 RMBS Prime Jumbo 17025QAX5 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-14 RMBS Prime Jumbo 17025QAZ0 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2007-J3 2007-J3 A-16 RMBS Prime Jumbo 17025QBB2 D

(sf)

CCC

(sf)

CHL Mortgage Pass Through Trust 2008-1 2008-1 B-1 RMBS Prime Jumbo 12544YAP8 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2003-49 2003-49 B-4 RMBS Prime Jumbo 12669EG26 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2003-52 2003-52 B-2 RMBS Prime Jumbo 12669E6C5 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2003-J10 2003-J10 B-4 RMBS Prime Jumbo 12669FAH6 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-2 2004-2 B-2 RMBS Prime Jumbo 12669FKX0 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-20 2004-20 M RMBS NEGAM 12669F2S1 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-7 2004-7 I-B-2 RMBS Prime Jumbo 12669FXX6 D

(sf)

CC (sf)
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Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-3 2005-3 M-1 RMBS NEGAM 12669GUA7 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-9 2005-9 M-1 RMBS NEGAM 12669GZG9 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB8 2005-HYB8 4-A-2 RMBS Alternative-A 126694QK7 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB1 2006-HYB1 3-A-1 RMBS Alternative-A 126694WP9 D

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-HYB5 2006-HYB5 4-A-1 RMBS Alternative-A 170256AN1 D

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-6 RMBS Prime Jumbo 126694H68 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-A-1 RMBS Prime Jumbo 12544KAF0 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-A-3 RMBS Prime Jumbo 12544KBB8 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-A-4 RMBS Prime Jumbo 12544KBC6 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-A-5 RMBS Prime Jumbo 12544KBD4 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY3 2007-HY3 3-A-1 RMBS Prime Jumbo 12544WAE7 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY3 2007-HY3 3-A-3 RMBS Prime Jumbo 12544WBD8 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY3 2007-HY3 3-A-4 RMBS Prime Jumbo 12544WBF3 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY3 2007-HY3 3-A-5 RMBS Prime Jumbo 12544WBH9 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 2-A-1A RMBS Prime Jumbo 12544HAC4 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 2-A-1C RMBS Prime Jumbo 12544HBB5 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 4-A-1A RMBS Prime Jumbo 12544HAG5 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 4-A-1C RMBS Prime Jumbo 12544HBD1 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 A-1 RMBS Prime Jumbo 12544HAY6 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 A-3 RMBS Prime Jumbo 12544HBA7 D

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2007-HY7 2007-HY7 A-4 RMBS Prime Jumbo 12544HBF6 D

(sf)

CC (sf)

Citigroup Mortgage Loan Trust 2006-AR5 2006-AR5 1-A7A RMBS Prime Jumbo 17309FAL2 D

(sf)

CC (sf)

Citigroup Mortgage Loan Trust 2006-WFHE3 2006-WFHE3 M-5 RMBS Subprime 17309QAJ3 D

(sf)

CC (sf)

Citigroup Mortgage Loan Trust 2007-AMC1 2007-AMC1 M-2 RMBS Subprime 17311BAE3 D

(sf)

CC (sf)

Citigroup Mortgage Loan Trust 2007-AR8 2007-AR8 1-A1A RMBS Prime Jumbo 17313FAA0 D

(sf)

CCC

(sf)

Citigroup Mortgage Loan Trust 2007-AR8 2007-AR8 1-A3A RMBS Prime Jumbo 17313FAE2 D

(sf)

CCC

(sf)
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Rating Actions (cont.)

Citigroup Mortgage Loan Trust Inc. 2004-RP1 M-4 RMBS Re-Performing 17307GJC3 D

(sf)

CC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-8 I-A4A RMBS Prime Jumbo 17307GE87 D

(sf)

CCC

(sf)

CSFB Mortgage-Backed Trust Series 2004-7 2004-7 C-B-5 RMBS Prime Jumbo 2254W0KW4 D

(sf)

CC (sf)

CSFB Mortgage-Backed Trust Series 2005-12 2005-12 8-A-1 RMBS Alternative-A 225470SB0 D

(sf)

CC (sf)

CSFB Mortgage-Backed Trust Series 2005-9 2005-9 V-A-4 RMBS Alternative-A 2254586B9 D

(sf)

CC (sf)

CSFB Mortgage-Backed Trust Series 2005-9 2005-9 V-A-9 RMBS Alternative-A 2254586G8 D

(sf)

CC (sf)

CSFB Mortgage-Backed Trust Series 2005-9 2005-9 C-B-1 RMBS Prime Jumbo 2254586L7 D

(sf)

CC (sf)

CWABS Asset Backed Certificates Trust 2005-7 2005-7 MV-9 RMBS Subprime 1266732Q4 D

(sf)

CC (sf)

CWABS Asset Backed Certificates Trust

2005-IM3

2005-IM3 A-3M RMBS Alternative-A 126670NS3 D

(sf)

CCC

(sf)

CWABS Asset Backed Certificates Trust

2005-IM3

2005-IM3 A-4 RMBS Alternative-A 126670JE9 D

(sf)

CCC

(sf)

CWABS Asset Backed Certificates Trust 2006-16 2006-16 M-2 RMBS Subprime 23242FAF3 D

(sf)

CC (sf)

CWABS Asset Backed Certificates Trust 2006-7 2006-7 M-2 RMBS Subprime 232422AG0 D

(sf)

CC (sf)

CWABS Asset Backed Notes Trust 2007-SEA1 2007-SEA1 1-M-2 RMBS Re-Performing 23248AAC5 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Series

2007-11

2007-11 M-5 RMBS Subprime 23247LAM0 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2004-10 2004-10 BV RMBS Subprime 126673KB7 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust

2005-AB2

2005-AB2 M-3 RMBS Subprime 126673T36 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust

2005-AB3

2005-AB3 M-2 RMBS Subprime 126670BS6 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2006-15 2006-15 M-4 RMBS Subprime 12666UAL7 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 M-4 RMBS Subprime 12667TAJ4 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2006-5 2006-5 M-4 RMBS Subprime 126670YM4 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2006-8 2006-8 M-3 RMBS Subprime 045427AG6 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2006-9 2006-9 MF-2 RMBS Subprime 12666RAH3 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2007-12 2007-12 M-9 RMBS Subprime 126697AT8 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2007-3 2007-3 M-2 RMBS Subprime 12668UAK7 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust 2007-8 2007-8 M-5 RMBS Subprime 12669WAL0 D

(sf)

CC (sf)

CWABS Asset-Backed Certificates Trust

2007-BC1

2007-1 M-2 RMBS Subprime 12668TAG9 D

(sf)

CC (sf)
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Rating Actions (cont.)

CWABS Asset-Backed Certificates Trust

2007-BC3

2007-BC3 M-2 RMBS Subprime 23246LAG4 D

(sf)

CC (sf)

CWABS Asset-Backed Notes Trust 2007-SEA2 2007-SEA2 1-M-1 RMBS Subprime 12671CAC0 D

(sf)

CC (sf)

CWABS Asset-Backed Notes Trust 2007-SEA2 2007-SEA2 2-M-3 RMBS Subprime 12671CAP1 D

(sf)

CC (sf)

CWABS, Inc. 2005-2 M-7 RMBS Subprime 126673ZJ4 D

(sf)

CC (sf)

Deutsche Alt-A Securities Inc Mortgage Loan

Trust Series 2005-AR1

2005-AR1 I-A-2 RMBS Alternative-A 251510FC2 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 I-A-3 RMBS Alternative-A 251510HN6 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 I-A-5 RMBS Alternative-A 251510HQ9 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 I-A-6 RMBS Alternative-A 251510HR7 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 I-A-7 RMBS Alternative-A 251510HS5 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 I-A-8 RMBS Alternative-A 251510HT3 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-1 RMBS Alternative-A 251510HU0 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-3 RMBS Alternative-A 251510HW6 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-5 RMBS Alternative-A 251510HY2 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-6 RMBS Alternative-A 251510HZ9 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-7 RMBS Alternative-A 251510JA2 D

(sf)

CC (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan

Trust, 2005-5

2005-5 II-A-8 RMBS Alternative-A 251510JN4 D

(sf)

CC (sf)

DSLA Mortgage Loan Trust 2004-AR3 2004-AR3 B-4 RMBS NEGAM 23332UBP8 D

(sf)

CC (sf)

Fannie Mae REMIC Trust 2004-W3 2004-W3 B-2 RMBS Re-Performing 31393XD79 D

(sf)

CC (sf)

Fannie Mae REMIC Trust 2005-W2 2005-W2 M RMBS Prime Jumbo 31394DKA7 D

(sf)

CCC

(sf)

First Franklin Mortgage Loan Trust 2006-FFH1 2006-FFH1 M-4 RMBS Subprime 32027NZQ7 D

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities

Trust 2005-AA2

2005-AA2 B-1 RMBS Alternative-A 32051GHP3 D

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities

Trust 2006-FA8

2006-FA8 I-A-3 RMBS Alternative-A 32052DAC5 D

(sf)

CCC

(sf)

First Horizon Mortgage Pass-Through Trust

2004-2

2004-2 B-3 RMBS Prime Jumbo 32051DY55 D

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust

2004-AR3

2004-AR3 B-3 RMBS Prime Jumbo 32051D3C4 D

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust

2005-AR1

2005-AR1 B-2 RMBS Alternative-A 32051GJF3 D

(sf)

CC (sf)

Fremont Home Loan Trust 2004-4 2004-4 M-6 RMBS Subprime 35729PGY0 D

(sf)

CC (sf)
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Rating Actions (cont.)

Fremont Home Loan Trust 2004-A 2004-A B-1 RMBS Subprime 35729PCN8 D

(sf)

CC (sf)

Fremont Home Loan Trust 2004-C 2004-C M-6 RMBS Subprime 35729PEY2 D

(sf)

CC (sf)

GMACM Mortgage Loan Trust 2006-AR1 2006-AR1 1-A-1 RMBS Prime Jumbo 36185MDN9 D

(sf)

CC (sf)

GSAA Home Equity Trust 2005-7 2005-7 M-5 RMBS Alternative-A 362341AW9 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2005-1F 2005-1F B2 RMBS Prime Jumbo 36242DVQ3 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-2 RMBS Prime Jumbo 3623417T0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-2 RMBS Prime Jumbo 3623418A0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 6A-1 RMBS Prime Jumbo 3623418F9 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 6A-3 RMBS Prime Jumbo 3623418H5 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-1 RMBS Prime Jumbo 362334JG0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-2 RMBS Prime Jumbo 362334JH8 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-3 RMBS Prime Jumbo 362334JJ4 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-4 RMBS Prime Jumbo 362334JK1 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-5 RMBS Prime Jumbo 362334JL9 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 1A-7 RMBS Prime Jumbo 362334JN5 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-1 RMBS Prime Jumbo 362334JP0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-2 RMBS Prime Jumbo 362334GM0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-3 RMBS Prime Jumbo 362334JR6 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-4 RMBS Prime Jumbo 362334JS4 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-5 RMBS Prime Jumbo 362334JT2 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-6 RMBS Prime Jumbo 362334JU9 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-8 RMBS Prime Jumbo 362334JW5 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-1 RMBS Prime Jumbo 362334HG2 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-4 RMBS Prime Jumbo 362334KA1 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-7 RMBS Prime Jumbo 362334KD5 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-8 RMBS Prime Jumbo 362334KE3 D

(sf)

CC (sf)
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Rating Actions (cont.)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-9 RMBS Prime Jumbo 362334KF0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-11 RMBS Prime Jumbo 362334KH6 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-12 RMBS Prime Jumbo 362334KJ2 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-14 RMBS Prime Jumbo 362334KL7 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-15 RMBS Prime Jumbo 362334KM5 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-17 RMBS Prime Jumbo 362334KP8 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-18 RMBS Prime Jumbo 362334KQ6 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 4A-1 RMBS Prime Jumbo 362334HH0 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 5A-1 RMBS Prime Jumbo 362334HJ6 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 1A1 RMBS Prime Jumbo 3623413Y3 D

(sf)

CC (sf)

GSR Mortgage Loan Trust 2007-AR1 2007-AR1 4A1 RMBS Prime Jumbo 362290AK4 D

(sf)

CC (sf)

Harborview Mortgage Loan Trust 2004-6 2004-6 B-2 RMBS Prime Jumbo 41161PFY4 D

(sf)

CC (sf)

IndyMac INDA Mortage Loan Trust 2007-AR2 2007-AR2 A-1 RMBS Alternative-A 456679AA7 D

(sf)

CCC

(sf)

IndyMac INDA Mortgage Loan Trust 2007-AR5 2007-AR5 1-A-1 RMBS Prime Jumbo 456680AA5 D

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2005-AR9 2005-AR9 4-A-1 RMBS Alternative-A 45660LMY2 D

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2005-AR9 2005-AR9 4-A-4 RMBS Alternative-A 45660LNB1 D

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust

2006-AR12

2006-AR12 A-2 RMBS NEGAM 45661VAB2 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-28 RMBS Prime Jumbo 46631NBD0 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-38 RMBS Prime Jumbo 46631NBP3 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-49 RMBS Prime Jumbo 46631NCA5 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-50 RMBS Prime Jumbo 46631NCB3 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-51 RMBS Prime Jumbo 46631NCC1 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-52 RMBS Prime Jumbo 46631NCD9 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-53 RMBS Prime Jumbo 46631NCE7 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-54 RMBS Prime Jumbo 46631NCF4 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-55 RMBS Prime Jumbo 46631NCG2 D

(sf)

CC (sf)
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Rating Actions (cont.)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-56 RMBS Prime Jumbo 46631NCH0 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-57 RMBS Prime Jumbo 46631NCJ6 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-58 RMBS Prime Jumbo 46631NCK3 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-76 RMBS Prime Jumbo 46631NDD8 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-77 RMBS Prime Jumbo 46631NDE6 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-78 RMBS Prime Jumbo 46631NDF3 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-79 RMBS Prime Jumbo 46631NDG1 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-80 RMBS Prime Jumbo 46631NDH9 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-81 RMBS Prime Jumbo 46631NDJ5 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-83 RMBS Prime Jumbo 46631NDL0 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-85 RMBS Prime Jumbo 46631NDN6 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-87 RMBS Prime Jumbo 46631NDQ9 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-90 RMBS Prime Jumbo 46631NDT3 D

(sf)

CC (sf)

J.P. Morgan Mortgage Trust 2007-S3 2007-S3 A-114 RMBS Prime Jumbo 46631NET2 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-A2 2006-A2 1-A-5 RMBS Alternative-A 46628GAE9 D

(sf)

CCC

(sf)

JPMorgan Alternative Loan Trust 2006-A7 2006-A7 1-A-1 RMBS Alternative-A 466286AA9 D

(sf)

CCC

(sf)

JPMorgan Alternative Loan Trust 2006-A7 2006-A7 1-A-3 RMBS Alternative-A 466286AC5 D

(sf)

CCC

(sf)

JPMorgan Alternative Loan Trust 2006-A7 2006-A7 1-A-4 RMBS Alternative-A 466286AD3 D

(sf)

CCC

(sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1 RMBS Alternative-A 466278BR8 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1A RMBS Alternative-A 466278BS6 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1C RMBS Alternative-A 466278BU1 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1E RMBS Alternative-A 466278BW7 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1G RMBS Alternative-A 466278BY3 D

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2007-A2 2007-A2 4-A-1I RMBS Alternative-A 466278CA4 D

(sf)

CC (sf)

JPMorgan Mortgage Acquisition Corp.

2006-WMC1

2006-WMC1 M-1 RMBS Subprime 46626LHV5 D

(sf)

CC (sf)

JPMorgan Mortgage Acquisition Trust

2006-CH1

2006-CH1 M-10 RMBS Subprime 46629TAQ3 D

(sf)

CC (sf)
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Rating Actions (cont.)

JPMorgan Mortgage Acquisition Trust

2006-CW2

2006-CW2 MV-5 RMBS Subprime 46629BAX7 D

(sf)

CC (sf)

JPMorgan Mortgage Acquisition Trust

2007-CH2

2007-CH2 MF-2 RMBS Subprime 46630MAJ1 D

(sf)

CC (sf)

JPMorgan Mortgage Acquisition Trust

2007-HE1

2007-HE1 MF-5 RMBS Subprime 46630KAL0 D

(sf)

CC (sf)

JPMorgan Mortgage Trust 2007-A3 2007-A3 1-A-1 RMBS Prime Jumbo 46630UAA2 D

(sf)

CC (sf)

JPMorgan Mortgage Trust 2007-S2 2007-S2 1-A-1 RMBS Prime Jumbo 46630WAA8 D

(sf)

CC (sf)

JPMorgan Mortgage Trust 2007-S2 2007-S2 3-A-2 RMBS Prime Jumbo 46630WBB5 D

(sf)

CC (sf)

JPMorgan Mortgage Trust 2007-S2 2007-S2 1-A-8 RMBS Prime Jumbo 46630WAH3 D

(sf)

CCC

(sf)

Lehman Mortgage Trust 2007-9 2007-9 1-A2 RMBS Alternative-A 52522XAB3 D

(sf)

CC (sf)

Lehman Mortgage Trust 2007-9 2007-9 1-A3 RMBS Alternative-A 52522XAC1 D

(sf)

CC (sf)

Lehman Mortgage Trust 2007-9 2007-9 2-A2 RMBS Alternative-A 52522XAE7 D

(sf)

CC (sf)

Lehman Mortgage Trust 2007-9 2007-9 2-A3 RMBS Alternative-A 52522XAF4 D

(sf)

CC (sf)

Lehman Mortgage Trust 2007-9 2007-9 2-A8 RMBS Alternative-A 52522XAL1 D

(sf)

CC (sf)

Lehman Mortgage Trust 2008-5 2008-5 A3 RMBS Re-Remic 52524SAC0 D

(sf)

CC (sf)

Lehman Mortgage Trust 2008-5 2008-5 A5 RMBS Re-Remic 52524SAJ5 D

(sf)

CC (sf)

Luminent Mortgage Trust 2006-1 2006-1 A2 RMBS NEGAM 550279AN3 D

(sf)

CC (sf)

MASTR Adjustable Rate Mortgage Trust 2005-3 2005-3 B-1 RMBS Alternative-A 576433YZ3 D

(sf)

CC (sf)

MASTR Adjustable Rate Mortgages Trust

2003-3

2003-3 B-4 RMBS Alternative-A 576433EM4 D

(sf)

CC (sf)

MASTR Adjustable Rate Mortgages Trust

2004-13

2004-13 B-3 RMBS Prime Jumbo 576433US3 D

(sf)

CC (sf)

MASTR Adjustable Rate Mortgages Trust

2004-9

2004-9 B-2 RMBS Alternative-A 576433RW8 D

(sf)

CC (sf)

MASTR Adjustable Rate Mortgages Trust

2007-2

2007-2 M-5 RMBS Alternative-A 576429AJ3 D

(sf)

CC (sf)

MASTR Alternative Loan Trust 2004-4 2004-4 B-I-3 RMBS Alternative-A 576434QY3 D

(sf)

CC (sf)

MASTR Alternative Loan Trust 2006-3 2006-3 2A3 RMBS Alternative-A 57645DAH5 D

(sf)

CCC

(sf)

MASTR Alternative Loan Trust 2006-3 2006-3 2A4 RMBS Alternative-A 57645DAJ1 D

(sf)

CCC

(sf)

MASTR Alternative Loan Trust 2007-HF1 2007-HF1 1-A-1 RMBS Alternative-A 55291YAA5 D

(sf)

CC (sf)

MASTR Asset Securitization Trust 2007-1 2007-1 1-A-4 RMBS Prime Jumbo 55292AAD0 D

(sf)

CCC

(sf)

MASTR Asset Securitization Trust 2007-1 2007-1 1-A-5 RMBS Prime Jumbo 55292AAE8 D

(sf)

CCC

(sf)
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Rating Actions (cont.)

MASTR Asset Securitization Trust 2007-1 2007-1 1-A-6 RMBS Prime Jumbo 55292AAF5 D

(sf)

CCC

(sf)

MASTR Asset Securitization Trust 2007-1 2007-1 1-A-7 RMBS Prime Jumbo 55292AAG3 D

(sf)

CCC

(sf)

MASTR Asset Securitization Trust 2007-1 2007-1 1-A-8 RMBS Prime Jumbo 55292AAH1 D

(sf)

CCC

(sf)

MASTR Specialized Loan Trust 2007-2 2007-2 M-2 RMBS Re-Performing 55291QAC8 D

(sf)

CC (sf)

Merrill Lynch Mortgage Investors Trust Series

2004-WMC4

2004-WMC4 B-1 RMBS Subprime 59020UDJ1 D

(sf)

CC (sf)

Merrill Lynch Mortgage Investors Trust Series

2006-A2

2006-A2 IV-A RMBS Alternative-A 590215AD1 D

(sf)

CCC

(sf)

Merrill Lynch Mortgage Investors Trust, Series

2006-A3

2006-A3 III-A-1 RMBS Alternative-A 59023CAD4 D

(sf)

CC (sf)

Morgan Stanley Mortgage Loan Trust 2006-1AR 2006-1AR 1-A-2 RMBS Alternative-A 61748HUG4 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust 2006-7 2006-7 4-A-2 RMBS Alternative-A 61749JAG1 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust 2006-7 2006-7 4-A-4 RMBS Alternative-A 61749JAJ5 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust 2006-7 2006-7 4-A-5 RMBS Alternative-A 61749JAK2 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust

2007-15AR

2007-15AR 5-A-1 RMBS NEGAM 61756XBT1 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust

2007-15AR

2007-15AR 5-A-4 RMBS NEGAM 61756XBW4 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust

2007-15AR

2007-15AR 5-A-6 RMBS NEGAM 61756XBY0 D

(sf)

CCC

(sf)

Morgan Stanley Mortgage Loan Trust

2007-15AR

2007-15AR 5-A-8 RMBS NEGAM 61756XCA1 D

(sf)

CCC

(sf)

MortgageIT Trust 2005-4 2005-4 M-2 RMBS Alternative-A 61913PBB7 D

(sf)

CC (sf)

NovaStar Mortgage Funding Trust, Series

2007-2

2007-2 M-3 RMBS Subprime 66989EAH8 D

(sf)

CC (sf)

One Mortgage Partners, LLC Mortgage

Pass-Through Certificates, MPF Shared Funding

Program Series 2003-2 Trust

2003-2 B-4 RMBS Prime Jumbo 68241AAF0 D

(sf)

CC (sf)

Opteum Mortgage Acceptance Corporation 2005-2 M-8 RMBS Alternative-A 68383NBD4 D

(sf)

CC (sf)

PHH Alternative Mortgage Trust, Series 2007-2 2007-2 4-A-1 RMBS Alternative-A 69337HAW1 D

(sf)

CCC

(sf)

Popular ABS Mortgage Pass-Through Trust

2006-C

2006-C M-2 RMBS Subprime 73316MAF4 D

(sf)

CC (sf)

Popular ABS Mortgage Pass-Through Trust

2007-A

2007-A M-2 RMBS Subprime 73316NAE5 D

(sf)

CC (sf)

Prime Mortgage Trust 2007-3 2007-3 II-B-2 RMBS Prime Jumbo 74162WAL2 D

(sf)

CC (sf)

RAAC Series 2005-SP1 Trust 2005-SP1 B-1 RMBS Prime Jumbo 76112BRX0 D

(sf)

CC (sf)

RALI Series 2003-QS4 Trust 2003-QS4 M-3 RMBS Alternative-A 76110HAN9 D

(sf)

CC (sf)
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Rating Actions (cont.)

RALI Series 2005-QS14 Trust 2005-QS14 II-A-1 RMBS Alternative-A 761118JH2 D

(sf)

CC (sf)

RALI Series 2007-QH3 Trust 2007-QH3 A-2 RMBS NEGAM 74922WAB5 D

(sf)

CC (sf)

RALI Series 2007-QS1 Trust 2007-QS1 I-A-5 RMBS Alternative-A 74922KAE5 D

(sf)

CCC

(sf)

RALI Series 2007-QS8 Trust 2007-QS8 A-8 RMBS Alternative-A 74922UAH6 D

(sf)

CCC

(sf)

RAMP Series 2004-RS5 Trust 2004-RS5 M-II-4 RMBS Outside the

Guidelines

7609854K4 D

(sf)

CC (sf)

RASC Series 2005-KS11 Trust 2005-KS11 M-5 RMBS Subprime 76110W7H3 D

(sf)

CC (sf)

RBSSP Resecuritization Trust 2009-5 2009-5 6-A2 RMBS Re-Remic 74928WAV5 D

(sf)

CC (sf)

Residential Asset Securitization Trust 2003-A15 2003-O B-5 RMBS Alternative-A 45660NXZ3 D

(sf)

CC (sf)

Residential Asset Securitization Trust 2004-A5 2004-E B-3 RMBS Alternative-A 45660NN76 D

(sf)

CC (sf)

Residential Asset Securitization Trust 2006-A2 2006-B A-3 RMBS Alternative-A 45661EBP8 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2006-A2 2006-B A-11 RMBS Alternative-A 45661EBX1 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-1 RMBS Alternative-A 761143AA4 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-3 RMBS Alternative-A 761143AC0 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-4 RMBS Alternative-A 761143AD8 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-5 RMBS Alternative-A 761143AE6 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-6 RMBS Alternative-A 761143AF3 D

(sf)

CCC

(sf)

Residential Asset Securitization Trust 2007-A9 2007-A9 A-7 RMBS Alternative-A 761143AG1 D

(sf)

CCC

(sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-1 RMBS Prime Jumbo 76111XD91 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-2 RMBS Prime Jumbo 76111XE25 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-4 RMBS Prime Jumbo 76111XE41 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-5 RMBS Prime Jumbo 76111XE58 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-7 RMBS Prime Jumbo 76111XE74 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-10 RMBS Prime Jumbo 76111XF24 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-11 RMBS Prime Jumbo 76111XF32 D

(sf)

CC (sf)

RFMSI Series 2005-S9 Trust 2005-S9 A-12 RMBS Prime Jumbo 76111XF40 D

(sf)

CC (sf)

RFMSI Series 2005-SA4 Trust 2005-SA4 I-A1 RMBS Prime Jumbo 76111XYC1 D

(sf)

CCC

(sf)
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Rating Actions (cont.)

RFMSI Series 2005-SA4 Trust 2005-SA4 I-A3-2 RMBS Prime Jumbo 76111XYG2 D

(sf)

CCC

(sf)

RFMSI Series 2005-SA4 Trust 2005-SA4 I-A3-1 RMBS Prime Jumbo 76111XYF4 D

(sf)

CCC

(sf)

Saxon Asset Securities Trust 2004-3 2004-3 B-3 RMBS Subprime 805564RD5 D

(sf)

CCC

(sf)

Saxon Asset Securities Trust 2007-1 2007-1 M-2 RMBS Subprime 80556BAG0 D

(sf)

CC (sf)

Security National Mortgage Loan Trust 2005-2 2005-2 M-1 RMBS Re-Performing 81441PCQ2 D

(sf)

CC (sf)

Soundview Home Loan Trust 2005-OPT1 2005-OPT1 M-7 RMBS Subprime 83611MDN5 D

(sf)

CC (sf)

Soundview Home Loan Trust 2006-OPT2 2006-OPT2 M-2 RMBS Subprime 83611MMN5 D

(sf)

CC (sf)

Soundview Home Loan Trust 2007-1 2007-1 M-2 RMBS Subprime 83612PAG5 D

(sf)

CC (sf)

STARM Mortgage Loan Trust 2007-1 2007-1 2A1 RMBS Alternative-A 78473NAC7 D

(sf)

CCC

(sf)

STARM Mortgage Loan Trust 2007-2 2007-2 5-A-2 RMBS Prime Jumbo 78473TAM2 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2005-14

2005-14 B1 RMBS NEGAM 863579TS7 D

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2004-16

2004-16 B2 RMBS Prime Jumbo 863579FC7 D

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2005-7

2005-7 B1-II RMBS NEGAM 863579QB7 D

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-8

2006-8 3-A2 RMBS Alternative-A 86361JAN0 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-8

2006-8 3-A3 RMBS Alternative-A 86361JAP5 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-8

2006-8 3-A4 RMBS Alternative-A 86361JAQ3 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-8

2006-8 3-A5 RMBS Alternative-A 86361JAR1 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-8

2006-8 3-AF RMBS Alternative-A 86361JAT7 D

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2006-9

2006-9 4-A1 RMBS Alternative-A 86361PAN6 D

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2007-5

2007-5 2-A1 RMBS Alternative-A 86363XAD9 D

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan

Trust, Series 2007-5

2007-5 2-A2 RMBS Alternative-A 86363XAE7 D

(sf)

CC (sf)

Structured Asset Mortgage Investments II Trust

2005-AR7

2005-AR7 6-A-2 RMBS NEGAM 86359LQV4 D

(sf)

CC (sf)

Structured Asset Mortgage Investments II Trust

2007-AR1

2007-AR1 II-A-3 RMBS NEGAM 86362XAR9 D

(sf)

CC (sf)

Structured Asset Mortgage Investments II Trust

2007-AR5

2007-AR5 B-5 RMBS NEGAM 86364HAH4 D

(sf)

CC (sf)

Structured Asset Securities Corp. 2003-26A B3 RMBS Prime Jumbo 86359AV26 D

(sf)

CC (sf)

Structured Asset Securities Corp. 2003-37A B2-II RMBS Prime Jumbo 86359BCV1 D

(sf)

CC (sf)
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Rating Actions (cont.)

Structured Asset Securities Corp. 2003-40A B2 RMBS Prime Jumbo 86359BET4 D

(sf)

CC (sf)

Structured Asset Securities Corp. 2004-11XS 1-M2 RMBS Alternative-A 86359BUN9 D

(sf)

CC (sf)

Structured Asset Securities Corporation

Mortgage Loan Trust 2007-BC4

2007-BC4 M6 RMBS Subprime 86365DAS8 D

(sf)

CC (sf)

Structured Asset Securities Corporation

Mortgage Loan Trust, Series 2008-RF1

2008-RF1 AF RMBS Federal Housing

Administration / Veterans

Affairs

86362DAA0 D

(sf)

CC (sf)

Structured Asset Securities Corporation

Mortgage Loan Trust, Series 2008-RF1

2008-RF1 A RMBS Federal Housing

Administration / Veterans

Affairs

86362DAK8 D

(sf)

CC (sf)

Thornburg Mortgage Securities Trust 2005-3 2005-3 B-1 RMBS Prime Jumbo 885220JJ3 D

(sf)

CC (sf)

WaMu Mortgage Pass-Through Certificates

Series 2002-AR12 Trust

2002-AR12 B-3 RMBS Prime Jumbo 939336CU5 D

(sf)

CC (sf)

WaMu Mortgage Pass-Through Certificates

Series 2004-AR13 Trust

2004-AR13 B-2 RMBS NEGAM 92922FC30 D

(sf)

CC (sf)

WaMu Mortgage Pass-Through Certificates

Series 2005-AR19 Trust

2005-AR19 B-3 RMBS NEGAM 92925CBN1 D

(sf)

CC (sf)

WaMu Mortgage Pass-Through Certificates

Series 2006-AR10 Trust

2006-AR10 2-A1 RMBS Prime Jumbo 93363EAF2 D

(sf)

CC (sf)

WaMu Mortgage Pass-Through Certificates

Series 2007-OA6 Trust

2007-OA6 CA-1B RMBS NEGAM 92927BAD4 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR12 Trust

2006-AR12 1-A1 RMBS Prime Jumbo 93363NAA3 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR12 Trust

2006-AR12 1-A2 RMBS Prime Jumbo 93363NAB1 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR12 Trust

2006-AR12 1-A3 RMBS Prime Jumbo 93363NAC9 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR12 Trust

2006-AR12 1-A4 RMBS Prime Jumbo 93363NAD7 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR14 Trust

2006-AR14 1-A1 RMBS Prime Jumbo 93363PAA8 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR14 Trust

2006-AR14 1-A2 RMBS Prime Jumbo 93363PAB6 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR14 Trust

2006-AR14 1-A3 RMBS Prime Jumbo 93363PAC4 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR14 Trust

2006-AR14 1-A4 RMBS Prime Jumbo 93363PAD2 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR14 Trust

2006-AR14 1-A6 RMBS Prime Jumbo 93363PAF7 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR18 Trust

2006-AR18 2-A1 RMBS Prime Jumbo 933637AC4 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR18 Trust

2006-AR18 2-A2 RMBS Prime Jumbo 933637AD2 D

(sf)

CCC

(sf)

WaMu Mortgage Pass-Through Certificates,

Series 2006-AR18 Trust

2006-AR18 2-A3 RMBS Prime Jumbo 933637AE0 D

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-2 RMBS Alternative-A 93934FBD3 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-4 RMBS Alternative-A 93934FBF8 D

(sf)

CC (sf)
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Rating Actions (cont.)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-5 RMBS Alternative-A 93934FBG6 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-6 RMBS Alternative-A 93934FBH4 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-7 RMBS Alternative-A 93934FBJ0 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-8 RMBS Alternative-A 93934FBK7 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-2 RMBS Alternative-A 93934FBM3 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-6 RMBS Alternative-A 93934FBR2 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-7 RMBS Alternative-A 93934FBS0 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 3-CB RMBS Alternative-A 93934FBT8 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-2 RMBS Alternative-A 93934FCF7 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-3 RMBS Alternative-A 93934FCG5 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-5 RMBS Alternative-A 93934FCJ9 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-6 RMBS Alternative-A 93934FCK6 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-7 RMBS Alternative-A 93934FCL4 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-8 RMBS Alternative-A 93934FCM2 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 1-A-9 RMBS Alternative-A 93934FDH2 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-8 Trust

2005-8 3-CB-2 RMBS Alternative-A 93934FDG4 D

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-AR4 Trust

2006-AR4 DA RMBS NEGAM 939345AD6 D

(sf)

CCC

(sf)

Washington Mutual MSC Mortgage

Pass-Through Certificates Series 2003-MS6

Trust

2003-MS6 C-B-5 RMBS Prime Jumbo 939336YX5 D

(sf)

CC (sf)

Wells Fargo Mortgage Backed Securities 2003-G

Trust

2003-G B-4 RMBS Prime Jumbo 94979WAH2 D

(sf)

CC (sf)

Wells Fargo Mortgage Backed Securities 2003-G

Trust

2003-G B-5 RMBS Prime Jumbo 94979WAJ8 D

(sf)

CC (sf)

Wells Fargo Mortgage Backed Securities 2004-N

Trust

2004-N B-2 RMBS Prime Jumbo 94979LAN3 D

(sf)

CC (sf)

Wells Fargo Mortgage Backed Securities

2005-AR8 Trust

2005-AR8 B-2 RMBS Prime Jumbo 94982BAK6 D

(sf)

CC (sf)

Wells Fargo Mortgage Backed Securities 2007-4

Trust

2007-4 A-8 RMBS Prime Jumbo 94985RAH5 D

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2007-4

Trust

2007-4 A-14 RMBS Prime Jumbo 94985RAP7 D

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2007-8

Trust

2007-8 I-A-23 RMBS Prime Jumbo 94986AAY4 D

(sf)

CC (sf)
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