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U.S. RMBS Classes Affected By Dec. 23, 2011,

Rating Actions

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

securities (RMBS) transactions affected by the Dec. 23, 2011, rating actions. For the related press release, please see,
"Ratings On 175 Classes Lowered, Two Classes Raised And 364 Affirmed On 48 U.S. RMBS Transactions,"

published Dec. 23, 2011.

Rating Actions
Table 1

Rating Actions

Rating
Transaction Series Class Collateral cusip To From
ABN AMRO Mortgage Corp. 2003-11 B-1 RMBS Prime Jumbo 000780ND4 B+ (sf) A+ (sf)
ABN AMRO Mortgage Corp. 2003-11 M RMBS Prime Jumbo 000780NC6  AA- (sf) AA (sf)
ABN AMRO Mortgage Corp. 2003-11 B-3 RMBS Prime Jumbo 000780NG7  CC (sf) BB (sf)
ABN AMRO Mortgage Corp. 2003-11 B-2 RMBS Prime Jumbo 000780NE2  CCC (sf) FI?)B+

S
ABN AMRO Mortgage Corp. 2003-11 B-4 RMBS Prime Jumbo 000780NH5  CC (sf) CCC (sf)
Bear Stearns ARM Trust 2004-4 2004-4 B-2 RMBS Prime Jumbo  07384MV33 B (sf) BB- (sf)
Bear Stearns ARM Trust 2004-4 2004-4 B-3 RMBS Prime Jumbo  07384MV41  CC (sf) CCC (sf)
Bear Stearns ARM Trust 2004-7 2004-7 [-A-1 RMBS Prime Jumbo 07384MX98  BB- (sf) BB+ (sf)
Bear Stearns ARM Trust 2004-7 2004-7 [-A-2 RMBS Prime Jumbo 07384MZ54  BB- (sf) BB+ (sf)
Bear Stearns ARM Trust 2004-7 2004-7 [I-A-1 RMBS Prime Jumbo 07384MY22  BB-(sf) BB+ (sf)
Bear Stearns ARM Trust 2004-7 2004-7 l-A RMBS Prime Jumbo 07384MY30 BB (sf) BBB (sf)
Bear Stearns ARM Trust 2004-7 2004-7 [V-A RMBS Prime Jumbo 07384MY48 BB (sf) FI?)B-

S
Bear Stearns ARM Trust 2004-7 2004-7 B-1 RMBS Prime Jumbo 07384MY71  CC (sf) CCC (sf)
Cendant Mortgage Capital LLC 2003-4 B-2 RMBS Prime Jumbo 15132EDS4 BB+ (sf) Af(sf)
Cendant Mortgage Capital LLC 2003-4 B-3 RMBS Prime Jumbo 15132EDT2  CCC (sf) BB- (sf)
Cendant Mortgage Capital LLC 2003-4 B-4 RMBS Prime Jumbo 15132EDU9  CC (sf) CCC (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-4 RMBS Prime Jumbo  16162T4B9 B- (sf) B (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-3 RMBS Prime Jumbo  16162T4A1 BB (sf) BB+ (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 B-3 RMBS Prime Jumbo  16162T6X9  CCC(sf)  B-(sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 B-2 RMBS Prime Jumbo  16162T6W1 B (sf) BBB (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 B-1 RMBS Prime Jumbo  12669DBW7  AA- (sf) (A/%A

S
CHL Mortgage Pass-Through Trust 2002-19 2002-19 B-2 RMBS Prime Jumbo 12669DBX5  B- (sf) BB+ (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 B-1 RMBS Prime Jumbo  12669FBX0 CCC (sf) B- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-5 RMBS Prime Jumbo  12669FC50 A+ (sf) AA- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-6 RMBS Prime Jumbo 12669FC68 A+ (sf) AA- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-7 RMBS Prime Jumbo  12669FC76 A- (sf) AA- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-10 RMBS Prime Jumbo 12669FD26  A- (sf) AA- (sf)
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U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

Table 1
Rating Actions (cont.)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 1-A-2 RMBS Prime Jumbo 12669GDJ7  BBB+ A- (sf)
(sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-5  RMBS Prime Jumbo 12669GDU2 B+ (sf) BBB-
(sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-6 RMBS Prime Jumbo 12669GDV0 B+ (sf) BBB-
(sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-7  RMBS Prime Jumbo 12669GDW8 B+ (sf) BBB-
(sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-8  RMBS Prime Jumbo 12669GDX6 B+ (sf) BBB-
(sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 PO-B RMBS Prime Jumbo 12669GEA5 B+ (sf) BBB-
(sf)
Collateralized Mortgage Securities Corp. | -3 RMBS Prime 194196BL4  AA+ AAA
Conforming (sf) (sf)
Collateralized Mortgage Securities Corp. N N-2 RMBS Prime 194196CD1  AA+ AAA
Conforming (sf) (sf)
Collateralized Mortgage Securities Corp. N N-3 RMBS Prime 194196CE9  AA+ AAA
Conforming (sf) (sf)
Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 [II-B-2  RMBS Alternative-A 2254100N5 BB+ (sf) A (sf)

Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 C-B-2  RMBS Prime Jumbo 22541Q00K1  CCC (sf) A- (sf)
Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 C-B-1 RMBS Prime Jumbo 2254100J4 BB+ (sf) AA (sf)
Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 C-B-3  RMBS Prime Jumbo 22541Q0QL9  CC (sf) B- (sf)

Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 [II-B-3  RMBS Alternative-A  225410QP0  CCC (sf) BBB (sf)

Credit Suisse First Boston Mortgage Securities Corp. ~ 2003-21 C-B-4  RMBS Prime Jumbo 225410QV7  CC (sf) CCC (sf)

CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-B-3  RMBS Prime Jumbo 22541QCG5 (BI?)B+ A- (sf)

S

CSFB Mortgage-Backed Trust Series 2003-11 2003-11 |-B-5 RMBS Prime Jumbo 22541QCL4  CCC (sf) BB- (sf)

CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-B-4  RMBS Prime Jumbo 22541QCK6 B+ (sf) FI?)B-
S

CSMC Mortgage Backed Trust 2007-5 2007-5 B-2 RMBS Alternative-A  22944BEF1 CC (sf) CCC (sf)

CSMC Mortgage Backed Trust 2007-5 2007-5 2-A-3  RMBS Alternative-A  22944BAQ1  CCC (sf) FI?)B+ \|<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 8-A-2  RMBS Alternative-A  22944BDM7  B- (sf) (B%B+ \|<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-b 7-A-2  RMBS Alternative-A  22944BDK1 B- (sf) FI?)B+ \'<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 10-A-2 RMBS Alternative-A 22944BDR6  CCC (sf) FI?)B+ mVatch
s eg

CSMC Mortgage Backed Trust 2007-5 2007-5 2-A-1 RMBS Alternative-A  22944BAN8  CCC (sf) EI?)B+ \|<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 2-A-6  RMBS Alternative-A  22944BAT5  CCC (sf) (BI?)B+ \'<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-b 2-A-5  RMBS Alternative-A 22944BAS7  CCC (sf) FI?)B+ \'<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 5-A-3  RMBS Alternative-A  22944BDA3  CCC (sf) FI?)B- VNVatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 5-A-5  RMBS Alternative-A  22944BDC9  CCC (sf) EE%B- \|<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 5-A-2  RMBS Alternative-A 22944BCZ9  CCC (sf) FI?)B— \'<|Vatch
S eg
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U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

Table 1

CSMC Mortgage Backed Trust 2007-5 2007-b 5-A-1  RMBS Alternative-A 22944BCY2  CCC (sf) BB+ (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 3-A-9  RMBS Alternative-A  22944BBC1 CCC (sf) BB (sf) \KIVatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-1  RMBS Alternative-A  22944BAU2  CCC (sf) BB (sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-6 RMBS Alternative-A  22944BA71 CCC (sf) BB (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 6-A-5  RMBS Alternative-A 22944BDH8  B- (sf) B+ (sf) \'<|Vatch
€g

CSMC Mortgage Backed Trust 2007-5 2007-5 6-A-2  RMBS Alternative-A 22944BDE5  B- (sf) B+ (sf) VNVatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 6-A-3  RMBS Alternative-A  22944BDF2  B- (sf) B+ (sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 3-A-3  RMBS Alternative-A  22944BAW8  CCC (sf) B (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 6-A-1  RMBS Alternative-A 22944BDD7  CCC (sf) B (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 A-M RMBS Alternative-A 22944BDS4  CCC (sf)  B{(sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-2  RMBS Alternative-A  22944BBQ0  CCC (sf) B (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b D-P RMBS Alternative-A 22944BDUS  CCC (sf) B (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 7-A-1 RMBS Alternative-A  22944BDJ4  CCC (sf) B (sf) mVatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 2-A-4  RMBS Alternative-A  22944BAR9  CCC(sf)  B(sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 10-A-1  RMBS Alternative-A 22944BDQ8  CCC (sf) B (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 9-A-1  RMBS Alternative-A 22944BDN5  CCC (sf) B (sf) \'<|Vatch
€g

CSMC Mortgage Backed Trust 2007-5 2007-5 8-A-1  RMBS Alternative-A 22944BDL9  CCC(sf)  B(sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-2  RMBS Alternative-A  22944BAV0  CCC (sf) (A,?)A \|<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-8  RMBS Alternative-A  22944BBB3  CCC (sf) (A/%A \'<|Vatch
S eg

CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-19 RMBS Alternative-A  22944BCH9  CCC (sf) A- (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-20 RMBS Alternative-A  22944BCJ5  CCC(sf)  A-(sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-22  RMBS Alternative-A  22944BCLO CCC (sf) A- (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-30 RMBS Alternative-A  22944BCU0  CCC (sf) A- (sf) \'<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-15 RMBS Alternative-A 22944BBJ6  CCC (sf) A- (sf) VNVatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 9-A-2  RMBS Alternative-A  22944BDP0  CCC (sf)  A-(sf) \|<|Vatch
eg

CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-32  RMBS Alternative-A  22944BCW6  CCC (sf) A- (sf) \'<|Vatch
eg
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U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

Table 1
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-8  RMBS Alternative-A  22944BBW7  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-23 RMBS Alternative-A  22944BCM8  CCC (sf) A- (sf) \KIVatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-28  RMBS Alternative-A  22944BCS5 ~ CCC (sf)  A-(sf) \|<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-24  RMBS Alternative-A  22944BCN6  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-16  RMBS Alternative-A  22944BBK3 ~ CCC(sf)  A-(sf) \'<|Vatch
€g
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-29 RMBS Alternative-A  22944BCT3 ~ CCC(sf)  A-(sf) VNVatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-17  RMBS Alternative-A  22944BBL1 CCC(sf)  A-{(sf) \|<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-5  RMBS Alternative-A  22944BBT4  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-10 RMBS Alternative-A  22944BBY3  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-16  RMBS Alternative-A  22944BCE6 ~ CCC (sf)  A-(sf) \|<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-25 RMBS Alternative-A  22944BCP1 CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-27 RMBS Alternative-A  22944BCR7  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-13  RMBS Alternative-A  22944BBG2  CCC (sf) A- (sf) mVatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-26  RMBS Alternative-A  22944BCQ9  CCC (sf)  A-(sf) \|<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 3-A-19  RMBS Alternative-A  22944BBN7  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-13 RMBS Alternative-A  22944BCB2  CCC (sf) A- (sf) \'<|Vatch
€g
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-18  RMBS Alternative-A  22944BCG1  CCC(sf)  A-(sf) \'<‘Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-21  RMBS Alternative-A  22944BCK2 ~ CCC (sf)  A-(sf) \|<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-5 4-A-31 RMBS Alternative-A  22944BCV8  CCC (sf) A- (sf) \'<|Vatch
eg
CSMC Mortgage Backed Trust 2007-5 2007-b 4-A-33 RMBS Alternative-A  22944BCX4  CCC (sf) A- (sf) \'<|Vatch
eg
Fannie Mae REMIC Trust 2004-W6 2004-W6 M RMBS Prime Jumbo  31393YY41  CCC(sf)  B(sf)

First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 B-4 RMBS Prime Jumbo  32051DYW6  CCC (sf) B (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 B-3 RMBS Prime Jumbo 32051DYV8 BB (sf) BBB (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 B-5 RMBS Prime Jumbo  32051DYX4  CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 M-1 RMBS Prime Jumbo 36185NZE3  A-(sf) AA (sf)
GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 M-2 RMBS Prime Jumbo 36185NZF0  CCC (sf) B (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 M-3 RMBS Prime Jumbo 36185NZV5  B- (sf) CCC (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 B-1 RMBS Prime Jumbo 36185NB90  CC (sf) CCC (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1  [I-1-A° RMBS Prime Jumbo 36185NX62 (AfA)+ (A/%A
S S
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

GMACM Mortgage Loan Trust 2004-AR1 2004-AR1  1I-2-A° RMBS Prime Jumbo 36185NX70  AA+ AAA
(sf) (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1  lI-4-A RMBS Prime Jumbo 36185NX96  AA+ AAA
(sf) (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [I-M-1  RMBS Prime Jumbo 36185NY61 B- (sf) B+ (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [-M-2 RMBS Prime Jumbo 36185NY46  CCC (sf) B- (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [I-M-2 ~ RMBS Prime Jumbo 36185NY79  CC (sf) CCC (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 B-3 RMBS Prime Jumbo 576433NK8  CC (sf) CCC (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E B-5 RMBS Prime Jumbo 589929750 CCC (sf) B (sf)
2003-E
Merrill Lynch Mortgage Investors Trust Series MLCC ~ 2003-E B-4 RMBS Prime Jumbo 589929743 BB+ (sf) BBB+
2003-E (sf)
ML Trust VII A RMBS Prime 552927AA3  AA+ AAA
Conforming (sf) (sf)
ML Trust VII B RMBS Prime 552927AB1  AA+ AAA
Conforming (sf) (sf)
ML Trust XLIV L RMBS Prime 55291HBY9  AA+ AAA
Conforming (sf) (sf)
ML Trust XLIV G RMBS Prime 55291HCAD  AA+ AAA
Conforming (sf) (sf)
ML Trust XLVII Z RMBS Prime 55291HCY8  AA+ AAA
Conforming (sf) (sf)
Morgan Stanley Mortgage Trust 30 30 30-7 RMBS Prime 61790RAF3  AA+ AAA
Conforming (sf) (sf)
Morgan Stanley Mortgage Trust 30 30 30-6 RMBS Prime 61790RAGT  AA+ AAA
Conforming (sf) (sf)
MRFC Mortgage Pass-Through Trust, Series 2001-TBC1  B-3 RMBS Prime Jumbo  585525FG8 B+ (sf) AA+
2001-TBC1 (sf)
MRFC Mortgage Pass-Through Trust, Series 2001-TBC1  B-2 RMBS Prime Jumbo  585525FF0 A (sf) AAA
2001-TBC1 (sf)
Prime Mortgage Trust 2003-2 2003-2 B-2 RMBS Prime Jumbo  74160MCA8  A- (sf) Af(sf)
Prime Mortgage Trust 2003-2 2003-2 B-4 RMBS Prime Jumbo  74160MCC4  CCC (sf) BB (sf)
Prime Mortgage Trust 2003-2 2003-2 B-3 RMBS Prime Jumbo  74160MCB6  B- (sf) BBB (sf)
Prime Mortgage Trust 2003-2 2003-2 B-5 RMBS Prime Jumbo  74160MCD2  CC (sf) CCC (sf)
RFMSI Series 2003-S5 Trust 2003-S5 M-3 RMBS Prime Jumbo  76111JT53 BBB (sf)  A(sf)
RFMSI Series 2003-S5 Trust 2003-Sb B-1 RMBS Prime Jumbo  76111JT61 B- (sf) BB- (sf)
Sequoia Mortgage Trust 6 6 B-5 RMBS Prime Jumbo 81743X9B9  CCC(sf)  B(sf)
Sequoia Mortgage Trust 6 6 B4 RMBS Prime Jumbo  81743X9A1 BB- (sf) BB (sf)
Structured Adjustable Rate Mortgage Loan Trust, 2004-16 B1 RMBS Prime Jumbo  863579FA1 CCC(sf)  B-(sf)
Series 2004-16
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 1-A1 RMBS Prime Jumbo  863579GY8 B (sf) B+ (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 1-A3 RMBS Prime Jumbo  863579HA9 B (sf) B+ (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 2-A2  RMBS Prime Jumbo 863579HC5 B (sf) B+ (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 3-A2 RMBS Prime Jumbo  863579HE1 B (sf) B+ (sf)

Series 2004-20
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Table 1

Rating Actions (cont.)
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 B1 RMBS Prime Jumbo 863579HH4  CC (sf) B- (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 3-A1 RMBS Prime Jumbo  863579HD3  BB- (sf) BB (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 4-A RMBS Prime Jumbo 863579HF8 B (sf) BB- (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 B2 RMBS Prime Jumbo  863579HK7  CC (sf) CCC (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 B3 RMBS Prime Jumbo 863579HM3  CC (sf) CCC (sf)
Series 2004-20
Structured Adjustable Rate Mortgage Loan Trust, 2004-20 5-A RMBS Prime Jumbo 863579HG6  B- (sf) CCC (sf)
Series 2004-20
Structured Asset Mortgage Investments Il Trust 2004-AR6  A-1TA- RMBS Prime Jumbo 86359LEV7 A+ (sf) AAA Watch
2004-AR6 (sf) Neg
Structured Asset Mortgage Investments Il Trust 2004-AR6  A-1B RMBS Prime Jumbo  86359LFJ3 A+ (sf) AAA Watch
2004-AR6 (sf) Neg
Structured Asset Mortgage Investments Trust 2002-AR4  A-1 RMBS Prime Jumbo 86358HQR3  AA+ AAA Watch
2002-AR4 (sf) (sf) Neg
Structured Asset Mortgage Investments Trust 2002-AR4 X RMBS Prime Jumbo 86358HQS1  AA+ AAA
2002-AR4 (sf) (sf)
Structured Asset Mortgage Investments Trust 2003-AR3  A-2 RMBS Prime Jumbo  86358HUUT ~ AAA AAA Watch
2003-AR3 (sf) (sf) Neg
Structured Asset Securities Corp. 2003-10 B2 RMBS Prime Jumbo 86359AQW6  BBB- Al(sf)

(sf)
Structured Asset Securities Corp. 2003-10 B3 RMBS Prime Jumbo  86359A0X4  CCC (sf) BB- (sf)
Structured Asset Securities Corp. 2003-34A  1-A RMBS Prime Jumbo  86359A4U4  AAA AAA Watch

(sf) (sf) Neg
Structured Asset Securities Corp. 2003-34A  3-A6 RMBS Prime Jumbo 86359A5E9 A+ (sf) AAA

(sf)
Structured Asset Securities Corp. 2003-34A  B1-l RMBS Prime Jumbo 86359A5W9  BB- (sf) BBB- Watch
(sf) Neg

Structured Asset Securities Corp. 2003-37A  B1-l RMBS Prime Jumbo 86359BCP4 A+ (sf) AA (sf)
Structured Asset Securities Corp. 2003-37A B1-I-X  RMBS Prime Jumbo 86359BCQ2  NR AA (sf)
Structured Asset Securities Corp. 2003-37A B2 RMBS Prime Jumbo 86359BCRO  CC (sf) CCC (sf)
Structured Asset Securities Corp. 2003-37A B2l RMBS Prime Jumbo  86359BCV1 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-AR10  B-2 RMBS Prime Jumbo 92922FED6  B- (sf) B+ (sf)
2003-AR10 Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9  [|-B-1 RMBS Prime Jumbo 92922FBY3 ~ BBB+ A- (sf)
2003-AR9 Trust (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-AR9  1I-B-3  RMBS Prime Jumbo 92922FCD8  CCC (sf) B- (sf)
2003-AR9 Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9  1I-B-2  RMBS Prime Jumbo 92922FCCO BB (sf) BBB+
2003-AR9 Trust (sf)

WaMu Mortgage Pass-Through Certificates Series 2003-AR9  1I-B-4  RMBS Prime Jumbo 92922FCJ5  CC (sf) CCC (sf)
2003-AR9 Trust

WaMu Mortgage Pass-Through Certificates Series 2003-S1 B-3 RMBS Prime Jumbo  929227K39 B (sf) A- (sf)
2003-S1 Trust

WaMu Mortgage Pass-Through Certificates Series 2003-S1 B-4 RMBS Prime Jumbo  929227K54  CCC(sf)  BBB-
2003-S1 Trust (sf)
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Table 1

Rating Actions (cont.)

U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

WaMu Mortgage Pass-Through Certificates Series 2003-S7 B-3 RMBS Prime Jumbo  92922FBH0 B+ (sf) BB+ (sf)
2003-S7 Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR9  B-1 RMBS Prime Jumbo  92922FWM6  A- (sf) Al(sf)
2004-AR9 Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR9  B-2 RMBS Prime Jumbo  92922FWN4  B- (sf) B+ (sf)
2004-AR9 Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR9  B-3 RMBS Prime Jumbo  92922FWP9  CC (sf) CCC (sf)
2004-AR9 Trust

Washington Mutual MSC Mortgage Pass-Through 2003-MS3  C-B-4  RMBS Prime Jumbo 939336TC7 BBB (sf) A- (sf)
Certificates Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through 2003-MS3  C-B-5  RMBS Prime Jumbo 939336TD5  B- (sf) BB+ (sf)
Certificates Series 2003-MS3 Trust

Wells Fargo Mortgage Backed Securities 2003-13 2003-13 B-5 RMBS Prime Jumbo  949767AP2  CC (sf) CCC (sf)
Trust

Wells Fargo Mortgage Backed Securities 2003-14 2003-14 B-3 RMBS Prime Jumbo 94981AAL7  B-(sf) B+ (sf)
Trust

Wells Fargo Mortgage Backed Securities 2003-14 2003-14 B-4 RMBS Prime Jumbo  94981AAM5  CC (sf) CCC (sf)
Trust

Wells Fargo Mortgage Backed Securities 2003-14 2003-14 B-5 RMBS Prime Jumbo  94981AAN3  CC (sf) CCC (sf)
Trust

Wells Fargo Mortgage Backed Securities 2004-S Trust  2004-S B-1 RMBS Prime Jumbo  94981WAH8  B- (sf) BB- (sf)
Wells Fargo Mortgage Backed Securities 2004-S Trust ~ 2004-S B-2 RMBS Prime Jumbo  94981WAJ4  CC (sf) CCC (sf)

Ratings Affirmed
Table 2

Transaction Series Class Collateral cusip Rating

ABN AMRO Mortgage Corp. 2003-11 A-1 RMBS Prime Jumbo ~ 000780ML7 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-2 RMBS Prime Jumbo ~ 000780MM5 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-3 RMBS Prime Jumbo ~ 000780MN3 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-4 RMBS Prime Jumbo ~ 000780MP8 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-5 RMBS Prime Jumbo ~ 000780MQ6 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-9 RMBS Prime Jumbo ~ 000780MU7 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-13 RMBS Prime Jumbo ~ 000780MY9 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-14 RMBS Prime Jumbo  000780MZ6 AAA (sf)
ABN AMRO Mortgage Corp. 2003-11 A-P RMBS Prime Jumbo ~ 000780NAQ AAA (sf)
Bear Stearns ARM Trust 2004-4 2004-4 B-1 RMBS Prime Jumbo ~ 07384MV25 AA (sf)

Bear Stearns ARM Trust 2004-4 2004-4 A-6 RMBS Prime Jumbo ~ 07384MU42 AAA (sf)
Bear Stearns ARM Trust 2004-4 2004-4 A-7 RMBS Prime Jumbo ~ 07384MU59 AAA (sf)
Bear Stearns ARM Trust 2004-4 2004-4 B-4 RMBS Prime Jumbo ~ 07384MV90 CC (sf)

Cendant Mortgage Capital LLC 2003-4 B-1 RMBS Prime Jumbo ~ 15132EDR6 AA (sf)

Cendant Mortgage Capital LLC 2003-4 I-A-1 RMBS Prime Jumbo ~ 15132ECZ9 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 [-A-2 RMBS Prime Jumbo ~ 15132EDA3 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 I-A-3 RMBS Prime Jumbo ~ 15132EDB1 AAA (sf)
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U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

Table 2
Cendant Mortgage Capital LLC 2003-4 I-A-4 RMBS Prime Jumbo ~ 15132EDC9 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 [-A-5 RMBS Prime Jumbo ~ 15132EDD7 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 1-A-1 RMBS Prime Jumbo ~ 15132EDE5 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 [I-A-2 RMBS Prime Jumbo ~ 15132EDF2 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 II-A-3 RMBS Prime Jumbo  15132EDGO AAA (sf)
Cendant Mortgage Capital LLC 2003-4 [I-A-4 RMBS Prime Jumbo ~ 15132EDH8 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 I-P RMBS Prime Jumbo ~ 15132EDJ4 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 I-X RMBS Prime Jumbo ~ 15132EDK1 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 I-P RMBS Prime Jumbo ~ 15132EDL9 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 [1-X RMBS Prime Jumbo  15132EDM7 AAA (sf)
Cendant Mortgage Capital LLC 2003-4 B-5 RMBS Prime Jumbo ~ 15132EDV7 CC (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-1 RMBS Prime Jumbo ~ 16162T3Y0 AA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 M RMBS Prime Jumbo ~ 16162T3X2 AA+ (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-1 RMBS Prime Jumbo 161627307 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-2 RMBS Prime Jumbo ~ 16162T3R5 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-3 RMBS Prime Jumbo ~ 16162T3S3 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-4 RMBS Prime Jumbo ~ 16162T3T1 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-X RMBS Prime Jumbo ~ 16162T3U8 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-P RMBS Prime Jumbo ~ 16162T3V6 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-2 RMBS Prime Jumbo 161627377 BBB+ (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 B-1 RMBS Prime Jumbo ~ 16162T6V3 A (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 M RMBS Prime Jumbo ~ 16162T6U5 AA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A1 RMBS Prime Jumbo ~ 16162T6M3 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A-2 RMBS Prime Jumbo ~ 16162T6N1 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A-3 RMBS Prime Jumbo ~ 16162T6P6 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A-4 RMBS Prime Jumbo 161627604 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A-X RMBS Prime Jumbo ~ 16162T6R2 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 A-P RMBS Prime Jumbo 161627650 AAA (sf)
Chase Mortgage Finance Trust, Series 2003-S7 2003-S7 B-4 RMBS Prime Jumbo ~ 16162T6Y7 CC (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 1-A-1 RMBS Prime Jumbo  12669DBA5 AAA (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 1-A-13 RMBS Prime Jumbo ~ 12669DBN7 AAA (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 2-A-3 RMBS Prime Jumbo  12669DBR8 AAA (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 2-A-4 RMBS Prime Jumbo  12669DBS6 AAA (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 PO RMBS Prime Jumbo ~ 12669DBT4 AAA (sf)
CHL Mortgage Pass-Through Trust 2002-19 2002-19 M RMBS Prime Jumbo  12669DBV9 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 1-A-1 RMBS Prime Jumbo ~ 12669FAR4 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 2-A-5 RMBS Prime Jumbo ~ 12669FAZ6 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 3-A-7A RMBS Prime Jumbo  12669FBL6 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 3-A-7B RMBS Prime Jumbo ~ 12669FAU7 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 3-A-7C RMBS Prime Jumbo ~ 12669FAX1 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 4-A-1 RMBS Prime Jumbo ~ 12669FBN2 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 4-A-2 RMBS Prime Jumbo ~ 12669FBP7 AAA (sf)
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CHL Mortgage Pass-Through Trust 2003-56 2003-56 5-A-1 RMBS Prime Jumbo ~ 12669FBQ5 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 5-X RMBS Prime Jumbo ~ 12669FES8 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 B6-A-1 RMBS Prime Jumbo ~ 12669FBR3 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 7-A-1 RMBS Prime Jumbo  12669FBS1 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 8-A-1 RMBS Prime Jumbo  12669FBT9 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 9-A-1 RMBS Prime Jumbo ~ 12669FBUG AAA (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 M RMBS Prime Jumbo ~ 12669FBW2 BB+ (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 B-2 RMBS Prime Jumbo ~ 12669FBY8 CC (sf)
CHL Mortgage Pass-Through Trust 2003-56 2003-56 B-3 RMBS Prime Jumbo ~ 12669FAK9 CC (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-3 RMBS Prime Jumbo  12669EBN5 A (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-1 RMBS Prime Jumbo ~ 12669D6Q06 AA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 M RMBS Prime Jumbo ~ 12669D6P8 AA+ (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-2 RMBS Prime Jumbo  12669D6R4 AA- (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-1 RMBS Prime Jumbo ~ 12669D5Y0 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-2 RMBS Prime Jumbo  12669D5Z7 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-3 RMBS Prime Jumbo  12669D6A1 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-8 RMBS Prime Jumbo ~ 12669D6F0 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-9 RMBS Prime Jumbo  12669D6G8 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-10 RMBS Prime Jumbo  12669D6H6 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-X RMBS Prime Jumbo ~ 12669D6J2 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 2-A-1 RMBS Prime Jumbo ~ 12669D6K9 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 2-X RMBS Prime Jumbo ~ 12669D6L7 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 PO RMBS Prime Jumbo ~ 12669D6M5 AAA (sf)
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-4 RMBS Prime Jumbo ~ 12669EBPO BB (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-4 RMBS Prime Jumbo  12669FC43 BB- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-8 RMBS Prime Jumbo ~ 12669FC84 BB- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 A-9 RMBS Prime Jumbo ~ 12669FC92 BB- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 PO RMBS Prime Jumbo  12669FD34 BB- (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 B-1 RMBS Prime Jumbo  12669FD67 CC (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 B-2 RMBS Prime Jumbo ~ 12669FD75 CC (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 B-3 RMBS Prime Jumbo  12669FB69 CC (sf)
CHL Mortgage Pass-Through Trust 2004-10 2004-10 M RMBS Prime Jumbo ~ 12669FD59 CCC (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 1-A-1 RMBS Prime Jumbo  12669GDH1 AAA (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 1-X RMBS Prime Jumbo ~ 12669GDL2 AAA (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 2-A-1 RMBS Prime Jumbo ~ 12669GDMO BBB (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 1-A-3 RMBS Prime Jumbo  12669GDK4 BBB- (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 2-A-2 RMBS Prime Jumbo  12669GDN8 BBB- (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-2 RMBS Prime Jumbo ~ 12669GDR9 BBB- (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-4 RMBS Prime Jumbo ~ 12669GDT5 BBB- (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 PO-A RMBS Prime Jumbo ~ 12669GDZ1 BBB- (sf)
CHL Mortgage Pass-Through Trust 2004-J8 2004-J8 3-A-3 RMBS Prime Jumbo ~ 12669GDS7 BBB- (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 l1-B-1 RMBS Alternative-A  225410QM7 AA (sf)
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Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-3 RMBS Prime Jumbo ~ 22541QPA4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [-A-4 RMBS Prime Jumbo ~ 22541QPB2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-7 RMBS Prime Jumbo ~ 22541QPE6 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-10 RMBS Prime Jumbo ~ 22541QPH9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-14 RMBS Prime Jumbo ~ 22541QPM8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-15 RMBS Prime Jumbo ~ 22541QPNG AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-16 RMBS Prime Jumbo ~ 22541QPP1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-19 RMBS Prime Jumbo ~ 22541QPS5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-20 RMBS Prime Jumbo ~ 22541QPT3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-21 RMBS Prime Jumbo ~ 22541QPUO AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-22 RMBS Prime Jumbo ~ 225410SB9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 -X RMBS Prime Jumbo ~ 22541QQB1 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1-A-1 RMBS Prime Jumbo ~ 22541QPV8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1-X RMBS Prime Jumbo ~ 22541QQC9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-P RMBS Prime Jumbo ~ 22541QQG0 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 lIl-A-2 RMBS Alternative-A  22541QPX4 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 l1-A-3 RMBS Alternative-A  22541QPY2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 ll-X RMBS Alternative-A  22541QQD7 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [V-A-1 RMBS Alternative-A  22541QPZ9 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 V-A-1 RMBS Alternative-A  22541Q0A3 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 V-P RMBS Alternative-A  2254100H8 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 A-X RMBS Alternative-A  22541QQE5 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 A-P RMBS Prime Jumbo ~ 22541QQF2 AAA (sf)
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 C-B-5 RMBS Prime Jumbo ~ 22541QQW5 CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 II-B-4 RMBS Alternative-A  22541QQY1 CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 lll-B-5 RMBS Alternative-A 225410078 CC (sf)

CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-B-2 RMBS Prime Jumbo ~ 22541QCF7 AA- (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-A-4 RMBS Prime Jumbo ~ 225410QAP7 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-A-5 RMBS Prime Jumbo ~ 225410AQ5 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-A-6 RMBS Prime Jumbo ~ 225410AR3 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 I-A-31 RMBS Prime Jumbo ~ 22541QBS0 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-A-32 RMBS Prime Jumbo ~ 22541QBT8 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 I-A-39 RMBS Prime Jumbo ~ 22541QCA8 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 I-A-40 RMBS Prime Jumbo ~ 22541QCB6 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-X RMBS Prime Jumbo ~ 22541QCC4 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-P RMBS Prime Jumbo ~ 225410CD2 AAA (sf)
CSFB Mortgage-Backed Trust Series 2003-11 2003-11 [-B-1 RMBS Prime Jumbo ~ 22541QCE0 AAA (sf)
CSMC Mortgage Backed Trust 2007-5 2007-5 B-1 RMBS Alternative-A  22944BEE4 CCC (sf)
CSMC Mortgage Backed Trust 2007-5 2007-5 B-5 RMBS Alternative-A  22944BEP9 CC (sf)

CSMC Mortgage Backed Trust 2007-5 2007-5 B-4 RMBS Alternative-A  22944BEH7 CC (sf)

Fannie Mae REMIC Trust 2004-W6 2004-W6 B-1 RMBS Prime Jumbo ~ 31393YY58 CC (sf)

Fannie Mae REMIC Trust 2004-W6 2004-W6 B-2 RMBS Prime Jumbo ~ 31393YY66 CC (sf)
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First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 B-2 RMBS Prime Jumbo ~ 32051DYUO A (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 B-1 RMBS Prime Jumbo ~ 32051DYT3 AA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-3 RMBS Prime Jumbo ~ 32051DXW7 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 [-A-10 RMBS Prime Jumbo ~ 32051DYD8 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-11 RMBS Prime Jumbo ~ 32051DYE6 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-12 RMBS Prime Jumbo ~ 32051DYF3 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-13 RMBS Prime Jumbo ~ 32051DYG1 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-14 RMBS Prime Jumbo ~ 32051DYH9 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-15 RMBS Prime Jumbo ~ 32051DYJ5 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-16 RMBS Prime Jumbo ~ 32051DYK2 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-17 RMBS Prime Jumbo ~ 32051DYLO AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-18 RMBS Prime Jumbo ~ 32051DYM8 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-19 RMBS Prime Jumbo ~ 32051DYNG AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 I-A-1 RMBS Prime Jumbo ~ 32051DYQ9 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 [I-A-2 RMBS Prime Jumbo ~ 32051DYR7 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 II-A-3 RMBS Prime Jumbo ~ 32051DYZ9 AAA (sf)
First Horizon Mortgage Pass-Through Trust 2003-5 2003-5 l-A-1 RMBS Prime Jumbo ~ 32051DYS5 AAA (sf)
GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 A-4 RMBS Prime Jumbo ~ 36185NYY0 AAA (sf)
GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 A-5 RMBS Prime Jumbo ~ 36185NYZ7 AAA (sf)
GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 A-6 RMBS Prime Jumbo ~ 36185NZA1 AAA (sf)
GMACM Mortgage Loan Trust 2003-AR1 2003-AR1 M-3 RMBS Prime Jumbo ~ 36185NZG8 CC (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 M-2 RMBS Prime Jumbo ~ 36185NZU7 Af(sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 M-1 RMBS Prime Jumbo ~ 36185NZT0 AA (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 A-1 RMBS Prime Jumbo ~ 36185NZL7 AAA (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 A-2 RMBS Prime Jumbo ~ 36185NZMb AAA (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 A-3 RMBS Prime Jumbo ~ 36185NZN3 AAA (sf)
GMACM Mortgage Loan Trust 2003-J5 2003-J5 10 RMBS Prime Jumbo ~ 36185NZQ6 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [-1-A RMBS Prime Jumbo ~ 36185NX21 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [-2-A RMBS Prime Jumbo ~ 36185NX39 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [-3-A RMBS Prime Jumbo ~ 36185NX47 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 -4-A RMBS Prime Jumbo ~ 36185NX54 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [1-3-A RMBS Prime Jumbo ~ 36185NX88 AAA (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 I-M-1 RMBS Prime Jumbo ~ 36185NY38 BB+ (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 I-M-3 RMBS Prime Jumbo ~ 36185NY53 CC (sf)
GMACM Mortgage Loan Trust 2004-AR1 2004-AR1 [I-M-3 RMBS Prime Jumbo ~ 36185NY87 CC (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 B-1 RMBS Prime Jumbo ~ 576433NH5 A- (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 1-A-1 RMBS Prime Jumbo ~ 576433MT0 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 2-A-1 RMBS Prime Jumbo ~ 576433MU7 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 2-A-X RMBS Prime Jumbo ~ 576433MV5 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 3-A-1 RMBS Prime Jumbo ~ 576433MW3 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 4-A-1 RMBS Prime Jumbo ~ 576433MX1 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 5-A-1 RMBS Prime Jumbo ~ 576433MY9 AAA (sf)
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MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 6-A-1 RMBS Prime Jumbo  576433MZ6 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 6-A-X RMBS Prime Jumbo ~ 576433NA0 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 7-A-1 RMBS Prime Jumbo ~ 576433NB8 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 9-A-2 RMBS Prime Jumbo ~ 576433NP7 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 9-A-X RMBS Prime Jumbo ~ 576433NE2 AAA (sf)
MASTR Adjustable Rate Mortgages Trust 2004-5 2004-5 B-2 RMBS Prime Jumbo ~ 576433NJ1 B+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E B-3 RMBS Prime Jumbo 589929735 A+ (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E B-2 RMBS Prime Jumbo 589929727 AA+ (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E A-1 RMBS Prime Jumbo ~ 589929Y36 AAA (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E A-2 RMBS Prime Jumbo ~ 589929Y44 AAA (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E X-A-2 RMBS Prime Jumbo ~ 589929Y85 AAA (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E B-1 RMBS Prime Jumbo ~ 589929Y51 AAA (sf)
Merrill Lynch Mortgage Investors Trust Series MLCC 2003-E 2003-E X-B RMBS Prime Jumbo ~ 589929Y93 AAA (sf)
MRFC Mortgage Pass-Through Trust, Series 2001-TBC1 2001-TBC1 A-1 RMBS Prime Jumbo ~ 585525FC7 AAA (sf)
MRFC Mortgage Pass-Through Trust, Series 2001-TBC1 2001-TBC1 X RMBS Prime Jumbo ~ 585525FD5 AAA (sf)
MRFC Mortgage Pass-Through Trust, Series 2001-TBC1 2001-TBC1 B-1 RMBS Prime Jumbo ~ 585525FE3 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 B-1 RMBS Prime Jumbo ~ 74160MBZ4 AA (sf)

Prime Mortgage Trust 2003-2 2003-2 I-A-6 RMBS Prime Jumbo  74160MBK7 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-A-1 RMBS Prime Jumbo ~ 74160MBE1 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-A-3 RMBS Prime Jumbo ~ 74160MBG6 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 I-A-4 RMBS Prime Jumbo ~ 74160MBH4 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-A-5 RMBS Prime Jumbo ~ 74160MBJ0 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-A-7 RMBS Prime Jumbo ~ 74160MBL5 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 I-A-8 RMBS Prime Jumbo ~ 74160MBM3 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-A-9 RMBS Prime Jumbo ~ 74160MBN1 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 I-A-10 RMBS Prime Jumbo ~ 74160MBP6 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 I-A-11 RMBS Prime Jumbo ~ 74160MBQ4 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [-PO RMBS Prime Jumbo ~ 74160MBR2 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [1-A-1 RMBS Prime Jumbo ~ 74160MBS0 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [I-A-2 RMBS Prime Jumbo ~ 74160MBT8 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 1I-PO RMBS Prime Jumbo ~ 74160MBU5 AAA (sf)
Prime Mortgage Trust 2003-2 2003-2 [I-10 RMBS Prime Jumbo ~ 74160MBV3 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 M-2 RMBS Prime Jumbo ~ 76111JT46 AA (sf)

RFMSI Series 2003-S5 Trust 2003-S5 M-1 RMBS Prime Jumbo ~ 76111JT38 AA+ (sf)
RFMSI Series 2003-S5 Trust 2003-S5 [-A-1 RMBS Prime Jumbo ~ 76111JR97 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 [-A-2 RMBS Prime Jumbo ~ 76111JS21 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 -A-3 RMBS Prime Jumbo ~ 76111JS39 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 1-A-1 RMBS Prime Jumbo ~ 76111JS47 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 [-A-P RMBS Prime Jumbo ~ 76111JSb4 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 l-A-V RMBS Prime Jumbo ~ 76111JS62 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 I-A-P RMBS Prime Jumbo ~ 76111JS70 AAA (sf)
RFMSI Series 2003-S5 Trust 2003-S5 [I-A-V RMBS Prime Jumbo ~ 76111JS88 AAA (sf)
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Table 2
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U.S. RMBS Classes Affected By Dec. 23, 2011, Rating Actions

RFMSI Series 2003-S5 Trust 2003-S5 B-2 RMBS Prime Jumbo ~ 76111JT79 CCC (sf)
Sequoia Mortgage Trust 6 6 B-2 RMBS Prime Jumbo ~ 81743XAD1 A+ (sf)
Sequoia Mortgage Trust 6 6 A RMBS Prime Jumbo ~ 81743XAA7 AAA (sf)
Sequoia Mortgage Trust 6 6 X RMBS Prime Jumbo ~ 81743X9D5 AAA (sf)
Sequoia Mortgage Trust 6 6 B-1 RMBS Prime Jumbo ~ 81743XAB5 AAA (sf)
Sequoia Mortgage Trust 6 6 B-3 RMBS Prime Jumbo ~ 81743XAE9 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 1-A1 RMBS Prime Jumbo ~ 863579EF1 A (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 M RMBS Prime Jumbo ~ 863579EY0 BB- (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 2-A RMBS Prime Jumbo ~ 863579EJ3 BBB (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 3-A-1 RMBS Prime Jumbo ~ 863579EK0 BBB (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 3-A2 RMBS Prime Jumbo ~ 863579EL8 BBB (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 4-A RMBS Prime Jumbo ~ 863579EP9 BBB (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 6-A RMBS Prime Jumbo ~ 863579EX2 BBB (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 1-A2 RMBS Prime Jumbo ~ 863579EG9 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 1-A3 RMBS Prime Jumbo ~ 863579EH7 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 5-A1 RMBS Prime Jumbo ~ 863579ES3 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 5-A2 RMBS Prime Jumbo ~ 863579ET1 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 5-A3 RMBS Prime Jumbo ~ 863579EU8 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 5-C RMBS Prime Jumbo ~ 863579FP8 BBB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16  2004-16 B2 RMBS Prime Jumbo ~ 863579FC7 CC (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-16 ~ 2004-16 B3 RMBS Prime Jumbo ~ 863579FE3 CC (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-20  2004-20 1-A2 RMBS Prime Jumbo ~ 863579GZ5 BB+ (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series 2004-20  2004-20 2-A1 RMBS Prime Jumbo ~ 863579HB7 BB+ (sf)
Structured Asset Mortgage Investments Il Trust 2004-AR6 2004-AR6 A-2 RMBS Prime Jumbo ~ 86359LEW5 AAA (sf)
Structured Asset Mortgage Investments Il Trust 2004-AR6 2004-AR6 A-3 RMBS Prime Jumbo ~ 86359LFK0 AAA (sf)
Structured Asset Mortgage Investments Il Trust 2004-AR6 2004-AR6 X RMBS Prime Jumbo ~ 86359LEX3 AAA (sf)
Structured Asset Mortgage Investments Trust 2003-AR3 2003-AR3 A-1 RMBS Prime Jumbo ~ 86358HUT4 AAA (sf)
Structured Asset Mortgage Investments Trust 2003-AR3 2003-AR3 X RMBS Prime Jumbo ~ 86358HUVY AAA (sf)
Structured Asset Securities Corp. 2003-10 B1 RMBS Prime Jumbo ~ 86359AQV8 AA (sf)
Structured Asset Securities Corp. 2003-10 A RMBS Prime Jumbo  86359AQS5 AAA (sf)
Structured Asset Securities Corp. 2003-10 AP RMBS Prime Jumbo ~ 86359AQT3 AAA (sf)
Structured Asset Securities Corp. 2003-10 AX RMBS Prime Jumbo ~ 86359AQUO AAA (sf)
Structured Asset Securities Corp. 2003-10 B5 RMBS Prime Jumbo ~ 86359ARA3 CC (sf)
Structured Asset Securities Corp. 2003-10 B4 RMBS Prime Jumbo ~ 86359A079 CCC (sf)
Structured Asset Securities Corp. 2003-34A 2-A1 RMBS Prime Jumbo ~ 86359A4V2 AAA (sf)
Structured Asset Securities Corp. 2003-34A 2-A2 RMBS Prime Jumbo ~ 86359A4W0 AAA (sf)
Structured Asset Securities Corp. 2003-34A 2-A3 RMBS Prime Jumbo ~ 86359A4X8 AAA (sf)
Structured Asset Securities Corp. 2003-34A 3-A1 RMBS Prime Jumbo ~ 86359A473 AAA (sf)
Structured Asset Securities Corp. 2003-34A 3-A2 RMBS Prime Jumbo ~ 86359A5A7 AAA (sf)
Structured Asset Securities Corp. 2003-34A 3-A3 RMBS Prime Jumbo ~ 86359A5B5 AAA (sf)
Structured Asset Securities Corp. 2003-34A 3-Ad RMBS Prime Jumbo ~ 86359A5C3 AAA (sf)
Structured Asset Securities Corp. 2003-34A 3-A5 RMBS Prime Jumbo ~ 86359A5D1 AAA (sf)
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Structured Asset Securities Corp. 2003-34A 4-A RMBS Prime Jumbo ~ 86359A5G4 AAA (sf)
Structured Asset Securities Corp. 2003-34A 5-A4 RMBS Prime Jumbo ~ 86359A5M1 AAA (sf)
Structured Asset Securities Corp. 2003-34A 5-A5 RMBS Prime Jumbo ~ 86359A5N9 AAA (sf)
Structured Asset Securities Corp. 2003-34A 8-A RMBS Prime Jumbo ~ 86359A5V/1 AAA (sf)
Structured Asset Securities Corp. 2003-34A B3 RMBS Prime Jumbo ~ 86359A6(C2 CC (sf)
Structured Asset Securities Corp. 2003-34A B1-lI RMBS Prime Jumbo ~ 86359A6A6 CCC (sf)
Structured Asset Securities Corp. 2003-34A B2-| RMBS Prime Jumbo ~ 86359A5Y5 CCC (sf)
Structured Asset Securities Corp. 2003-34A B2-lI RMBS Prime Jumbo ~ 86359A6B4 CCC (sf)
Structured Asset Securities Corp. 2003-37A 1A RMBS Prime Jumbo ~ 86359BBR1 AAA (sf)
Structured Asset Securities Corp. 2003-37A 2-A RMBS Prime Jumbo ~ 86359BBS9 AAA (sf)
Structured Asset Securities Corp. 2003-37A 3-A6 RMBS Prime Jumbo ~ 86359BBY6 AAA (sf)
Structured Asset Securities Corp. 2003-37A 3-A7 RMBS Prime Jumbo ~ 86359BBZ3 AAA (sf)
Structured Asset Securities Corp. 2003-37A 4-A RMBS Prime Jumbo ~ 86359BCD1 AAA (sf)
Structured Asset Securities Corp. 2003-37A 5-A RMBS Prime Jumbo  86359BCF6 AAA (sf)
Structured Asset Securities Corp. 2003-37A 6-A RMBS Prime Jumbo ~ 86359BCJ8 AAA (sf)
Structured Asset Securities Corp. 2003-37A 7-A RMBS Prime Jumbo ~ 86359BCK5 AAA (sf)
Structured Asset Securities Corp. 2003-37A 8-A1 RMBS Prime Jumbo ~ 86359BCL3 AAA (sf)
Structured Asset Securities Corp. 2003-37A 8-A2 RMBS Prime Jumbo ~ 86359BCM1 AAA (sf)
Structured Asset Securities Corp. 2003-37A B1-lI RMBS Prime Jumbo ~ 86359BCT6 CCC (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 B-1 RMBS Prime Jumbo ~ 92922FEC8 AA- (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 A-6 RMBS Prime Jumbo ~ 92922FEA2 AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 A-7 RMBS Prime Jumbo ~ 92922FEBO AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 B-3 RMBS Prime Jumbo ~ 92922FEE4 CC (sf)
Trust

\WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 B-4 RMBS Prime Jumbo ~ 92922FEG9 CC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR10 2003-AR10 B-5 RMBS Prime Jumbo ~ 92922FEH7 CC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 [1-B-1 RMBS Prime Jumbo ~ 92922FCB2 AA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 [-A-6 RMBS Prime Jumbo ~ 92922FBV9 AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 I-A-7 RMBS Prime Jumbo ~ 92922FBW7 AAA (sf)
Trust

\WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 [I-A RMBS Prime Jumbo ~ 92922FBX5 AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 I-B-3 RMBS Prime Jumbo ~ 92922FCA4 CC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 I-B-4 RMBS Prime Jumbo ~ 92922FCF3 CC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 I-B-5 RMBS Prime Jumbo ~ 92922FCG1 CC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 1-B-5 RMBS Prime Jumbo ~ 92922FCK2 CC (sf)
Trust
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WaMu Mortgage Pass-Through Certificates Series 2003-AR9 2003-AR9 I-B-2 RMBS Prime Jumbo ~ 92922FBZ0 CCC (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 B-1 RMBS Prime Jumbo ~ 929227J98 AA+ (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 B-2 RMBS Prime Jumbo ~ 929227K21 AA- (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 A-5 RMBS Prime Jumbo ~ 929227H82 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 A-6 RMBS Prime Jumbo ~ 929227H90 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 X RMBS Prime Jumbo ~ 929227J72 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 P RMBS Prime Jumbo ~ 929227J80 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S1 Trust ~ 2003-S1 B-5 RMBS Prime Jumbo ~ 929227K62 CC (sf)
\WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 B-2 RMBS Prime Jumbo ~ 92922FBG2 A- (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 B-1 RMBS Prime Jumbo ~ 92922FBF4 AA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 A-1 RMBS Prime Jumbo ~ 92922FBK3 AAA (sf)
\WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 A-2 RMBS Prime Jumbo ~ 92922FBB3 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 A-3 RMBS Prime Jumbo ~ 92922FBC1 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 X RMBS Prime Jumbo ~ 92922FBD9 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 P RMBS Prime Jumbo ~ 92922FBE7 AAA (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 B-5 RMBS Prime Jumbo ~ 92922FBM9 CC (sf)
WaMu Mortgage Pass-Through Certificates Series 2003-S7 Trust ~ 2003-S7 B-4 RMBS Prime Jumbo ~ 92922FBL1 CCC (sf)
WaMu Mortgage Pass-Through Certificates Series 2004-AR9 2004-AR9 A-1 RMBS Prime Jumbo ~ 92922FWE4 AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR9 2004-AR9 A-7 RMBS Prime Jumbo ~ 92922FWL8 AAA (sf)
Trust

WaMu Mortgage Pass-Through Certificates Series 2004-AR9 2004-AR9 B-4 RMBS Prime Jumbo ~ 92922FWR5 CC (sf)
Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 C-B-3 RMBS Prime Jumbo ~ 939336TA1 A+ (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 C-B-2 RMBS Prime Jumbo 939336577 AA+ (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 I-A-4 RMBS Prime Jumbo ~ 939336RZ8 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 [-A-5 RMBS Prime Jumbo ~ 939336SA2 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 1-A-1 RMBS Prime Jumbo ~ 939336XQ1 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 [I-A-2 RMBS Prime Jumbo ~ 939336XR9 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 II-A-3 RMBS Prime Jumbo ~ 939336XS7 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 II-A-4 RMBS Prime Jumbo ~ 939336XT5 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 II-A-5 RMBS Prime Jumbo ~ 939336XU2 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 [I-A-6 RMBS Prime Jumbo ~ 939336XV0 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 I-X RMBS Prime Jumbo ~ 939336SU8 AAA (sf)
Series 2003-MS3 Trust

Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 [1-X RMBS Prime Jumbo ~ 939336SV6 AAA (sf)

Series 2003-MS3 Trust
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Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 |-P RMBS Prime Jumbo ~ 939336SW4 AAA (sf)
Series 2003-MS3 Trust
Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 I-P RMBS Prime Jumbo ~ 939336SX2 AAA (sf)
Series 2003-MS3 Trust
Washington Mutual MSC Mortgage Pass-Through Certificates 2003-MS3 C-B-1 RMBS Prime Jumbo ~ 939336SY0 AAA (sf)
Series 2003-MS3 Trust
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 B-2 RMBS Prime Jumbo ~ 949767AL1 A (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 B-1 RMBS Prime Jumbo ~ 949767AK3 AA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-1 RMBS Prime Jumbo ~ 949767AA5 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-2 RMBS Prime Jumbo ~ 949767AB3 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-3 RMBS Prime Jumbo ~ 949767AC1 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-4 RMBS Prime Jumbo ~ 949767AD9 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-5 RMBS Prime Jumbo ~ 949767AE7 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-6 RMBS Prime Jumbo ~ 949767AF4 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-7 RMBS Prime Jumbo ~ 949767AG2 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 A-PO RMBS Prime Jumbo ~ 949767AH0 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 B-3 RMBS Prime Jumbo ~ 949767AM9 B+ (sf)
Wells Fargo Mortgage Backed Securities 2003-13 Trust 2003-13 B-4 RMBS Prime Jumbo ~ 949767AN7 CCC (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 B-2 RMBS Prime Jumbo ~ 94981AAK9 A (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 B-1 RMBS Prime Jumbo ~ 94981AAJ2 AA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 I-A-1 RMBS Prime Jumbo ~ 94981AAA1 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 I-A-2 RMBS Prime Jumbo ~ 94981AAB9 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 I-A-3 RMBS Prime Jumbo ~ 94981AAC7 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 I-A-4 RMBS Prime Jumbo ~ 94981AAD5 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 1-A-1 RMBS Prime Jumbo ~ 94981AAF0 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 [I-A-2 RMBS Prime Jumbo ~ 94981AAG8 AAA (sf)
Wells Fargo Mortgage Backed Securities 2003-14 Trust 2003-14 A-PO RMBS Prime Jumbo ~ 94981AAHB AAA (sf)
Wells Fargo Mortgage Backed Securities 2004-S Trust 2004-S A-1 RMBS Prime Jumbo ~ 94981WAA3 AAA (sf)
Wells Fargo Mortgage Backed Securities 2004-S Trust 2004-S A-7 RMBS Prime Jumbo ~ 94981WAL9 AAA (sf)
Wells Fargo Mortgage Backed Securities 2004-S Trust 2004-S B-3 RMBS Prime Jumbo ~ 94981WAK1 CC (sf)
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