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U.S. RMBS Classes Affected By The Feb. 22,
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 Feb. 22, 2012, rating actions. For the related press release, please see,
"405 Ratings On 223 U.S. RMBS Deals Lowered To 'D (sf)'," published Feb. 22, 2012.

Rating
Transaction Series Class Collateral cusiP To From
ABFC 2004-FF1 Trust 2004-FF1 M-4 RMBS Subprime 04542BH08 D CC (sf)
(sf)
ABFC 2005-HE1 Trust 2005-HE1 B-1 RMBS Subprime 04542BLB6 D CC (sf)
(sf)
ACE Securities Corp. Home Equity Loan Trust, Series 2004-HE4 M-6 RMBS Subprime 004421JN4 D CC (sf)
2004-HE4 (sf)
ACE Securities Corp. Home Equity Loan Trust, Series 2004-RM2 M-6 RMBS Subprime 004421KB8 D CC (sf)
2004-RM2 (sf)
ACE Securities Corp. Home Equity Loan Trust, Series 2006-NC2 M-3 RMBS Subprime 00441XAH7 D CC (sf)
2006-NC2 (sf)
Adjustable Rate Mortgage Trust 2005-2 2005-2 C-B-1 RMBS Alternative-A 007036HD1 D CC (sf)
(sf)
Adjustable Rate Mortgage Trust 2006-2 2006-2 1-A-5 RMBS Alternative-A 007034BP5 D CC (sf)
(sf)
Alternative Loan Trust 2004-36CB 2004-36CB B-1 RMBS Alternative-A 12667FS22 D CC (sf)
(sf)
Alternative Loan Trust 2005-10CB 2005-10CB B-1 RMBS Alternative-A 12667GBN2 D CC (sf)
(sf)
Alternative Loan Trust 2005-14 2005-14 [I-M-1 RMBS Alternative-A 12667GCQ4 D CC (sf)
(sf)
Alternative Loan Trust 2005-17 2005-17 1-M-2 RMBS Alternative-A 12667GSJ3 D CC (sf)
(sf)
Alternative Loan Trust 2005-28CB 2005-28CB M RMBS Alternative-A 12667GYU1 D CC (sf)
(sf)
Alternative Loan Trust 2005-29CB 2005-29CB M RMBS Alternative-A 12667GUL5 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 1-A-3B RMBS Alternative-A 12668ACL7 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 1-A-3C RMBS Alternative-A 12668ACM5 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 2-A-3C RMBS Alternative-A 12668ACU7 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 3-A-1 RMBS Alternative-A 12668ACW3 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 3-A-B2 RMBS Alternative-A 12668ADB8 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 3-A-B3 RMBS Alternative-A 12668ARF4 D CC (sf)
(sf)
Alternative Loan Trust 2005-51 2005-51 4-A-3 RMBS Alternative-A 12668AQK4 D CC (sf)
(sf)
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U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

Rating Actions (cont.)

Alternative Loan Trust 2005-84 2005-84 1-A-1 RMBS Alternative-A 12668BAT0 (Df) (C(f))C
S S

Alternative Loan Trust 2005-J5 2005-J5 B-1 RMBS Alternative-A 12667GHS5 (Df) CC (sf)
S

Alternative Loan Trust 2005-J8 2005-J8 B-1 RMBS Alternative-A 12667GK44 (Df) CC (sf)
S

Alternative Loan Trust 2006-14CB 2006-14CB A-4 RMBS Alternative-A 021468AD5 (Df) CC (sf)
S

Alternative Loan Trust 2006-14CB 2006-14CB A-7 RMBS Alternative-A 021468AG8 (Df) CC (sf)
S

Alternative Loan Trust 2006-36T2 2006-3672 2-A-5 RMBS Alternative-A 02146XAW8 (Df) CC (sf)
S

Alternative Loan Trust 2006-8T1 2006-7 1-A-1 RMBS Alternative-A 12668BMEO (Df) CC (sf)
S

Alternative Loan Trust 2006-8T1 2006-7 1-A-3 RMBS Alternative-A 12668BMG5 Ff) CC (sf)
S

Alternative Loan Trust 2006-8T1 2006-7 1-A-4 RMBS Alternative-A 12668BMH3 (Df) CC (sf)
S

Alternative Loan Trust 2006-8T1 2006-7 1-A-6 RMBS Alternative-A 12668BMK6 (Df) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A1 RMBS Alternative-A 12668BTD5 (Df) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-3 RMBS Alternative-A 12668BTFO0 (Df) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-4 RMBS Alternative-A 12668BTG8 (Df) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-6 RMBS Alternative-A 12668BTJ2 (Df) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-7 RMBS Alternative-A 12668BTK9 Pf) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-9 RMBS Alternative-A 12668BTM5 Ff) CC (sf)
S

Alternative Loan Trust 2006-J2 2006-J2 A-11 RMBS Alternative-A 12668BTP8 (Df) CC (sf)
S

Alternative Loan Trust 2006-J7 2006-J7 2-A-2 RMBS Alternative-A 23244FABO (Df) CC (sf)
S

Alternative Loan Trust 2006-J8 2006-J8 A-2 RMBS Alternative-A 23245LAB6 Ff) (C%C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-5 RMBS Alternative-A 23245LAE0 (Df) (C(fI)C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-11 RMBS Alternative-A 23245LAL4 (Df) (C(fJ)C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-12 RMBS Alternative-A 23245LAM?2 (Df) (C(f))C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-14 RMBS Alternative-A 23245LAP5 (Df) (C(fI)C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-15 RMBS Alternative-A 23245LA03 (Df) (C(]})C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-17 RMBS Alternative-A 23245LAS9 (Df) (C(fJ)C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-18 RMBS Alternative-A 23245LAT7 Ff) (C(f))C
S S
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Rating Actions (cont.)

Alternative Loan Trust 2006-J8 2006-J8 A-19 RMBS Alternative-A 23245LAU4 (Df) (C(f))C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-20 RMBS Alternative-A 23245LAV2 (Df) (C(f))C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-21 RMBS Alternative-A 23245LAW0 (Df) (C(fJ)C
S S

Alternative Loan Trust 2006-J8 2006-J8 A-22 RMBS Alternative-A 23245LAX8 (Df) (C(f))C
S S

Alternative Loan Trust 2007-11T1 2007-11T1 A-8 RMBS Alternative-A 02150GAH1 (Df) CC (sf)
S

Alternative Loan Trust 2007-11T1 2007-11T1 A-16 RMBS Alternative-A 02150GAS7 (Df) CC (sf)
S

Alternative Loan Trust 2007-11T1 2007-11T1 A-18 RMBS Alternative-A 02150GAU2 (Df) CC (sf)
S

Alternative Loan Trust 2007-11T1 2007-11T1 PO RMBS Alternative-A 02150GCS5 Ff) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-1 RMBS Alternative-A 02151AAA8 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-2 RMBS Alternative-A 02151AABB (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-b RMBS Alternative-A 02151AAEO (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-9 RMBS Alternative-A 02151AAJ9 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-10 RMBS Alternative-A 02151AAKB (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-12 RMBS Alternative-A 02151AAM?2 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-18 RMBS Alternative-A 02151AAT7 Pf) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-19 RMBS Alternative-A 02151AAU4 Ff) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-20 RMBS Alternative-A 02151AAV2 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-21 RMBS Alternative-A 02151AAWO0 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-24 RMBS Alternative-A 02151AAZ3 Ff) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-25 RMBS Alternative-A 02151ABA7 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-28 RMBS Alternative-A 02151ABD1 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-29 RMBS Alternative-A 02151ABE9 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-32 RMBS Alternative-A 02151ABH2 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-33 RMBS Alternative-A 02151ABJ8 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-35 RMBS Alternative-A 02151ABL3 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-36 RMBS Alternative-A 02151ABM1 Ff) CC (sf)
S
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Rating Actions (cont.)

Alternative Loan Trust 2007-19 2007-19 1-A-38 RMBS Alternative-A 02151ABP4 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-39 RMBS Alternative-A 02151ABQ2 (Df) CC (sf)
s

Alternative Loan Trust 2007-19 2007-19 1-A-41 RMBS Alternative-A 02151ABS8 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 1-A-42 RMBS Alternative-A 02151ABT6 (Df) CC (sf)
S

Alternative Loan Trust 2007-19 2007-19 2-A-2 RMBS Alternative-A 02151ABX7 (Df) CC (sf)
S

Alternative Loan Trust 2007-21CB 2007-21CB 1-A-b RMBS Alternative-A 02151FAE9 (Df) CC (sf)
S

Alternative Loan Trust 2007-21CB 2007-21CB 2-A-5 RMBS Alternative-A 02151FAL3 (Df) CC (sf)
S

Alternative Loan Trust 2007-21CB 2007-21CB 2-A-6 RMBS Alternative-A 02151FAM1 Ff) CC (sf)
s

Alternative Loan Trust 2007-HY4 2007-HY4 3-A-1 RMBS Alternative-A 021500AG1 (Df) (C(fI)C
S S

Alternative Loan Trust 2007-0A10 2007-0A10 M-3 RMBS Alternative-A 021490AL4 (Df) CC (sf)
s

Alternative Loan Trust 2007-0A6 2007-0A6 M-2 RMBS Alternative-A 02150PAG3 (Df) CC (sf)
S

Alternative Loan Trust 2007-0H2 2007-0H2 M-4 RMBS Alternative-A 02151RAH6 (Df) CC (sf)
s

Alternative Loan Trust Resecuritization 2008-1R 2008-1R 2-A-2 RMBS Re-Remic 02152LAD7 (Df) CC (sf)
S

Alternative Loan Trust Resecuritization 2008-1R 2008-1R 2-A-3 RMBS Re-Remic 02152LAF2 (Df) CC (sf)
S

American Home Mortgage Investment Trust 2005-4 2005-4 [-A-3 RMBS Alternative-A 02660TGQO Pf) CC (sf)
s

American Home Mortgage Investment Trust 2005-4 2005-4 [1I-A-3 RMBS Alternative-A 02660TGU1 Ff) CC (sf)
s

American Home Mortgage Investment Trust 2006-3 2006-3 [-1A-2 RMBS Alternative-A 026929AB5 (Df) CC (sf)
S

Asset Backed Securities Corporation Home Equity Loan 2005-HE3 M9 RMBS Subprime 04541GRC8 D CC (sf)

Trust Series 2005-HE3 (sf)

Asset Backed Securities Corporation Home Equity Loan 2005-HE4 M9 RMBS Subprime 04541GRT1 D CC (sf)

Trust, Series NC 2005-HE4 (sf)

Banc of America Funding 2005-A Trust 2005-A 4-B-4 RMBS Alternative-A 05946XR08 (Df) CC (sf)
S

Banc of America Funding 2005-F Trust 2005-F 2-A-1 RMBS Alternative-A 05946XYV9 (Df) CC (sf)
s

Banc of America Funding 2005-H 2005-H 1-A-1 RMBS Alternative-A 05946XG98 (Df) CC (sf)
S

Banc of America Funding 2005-H 2005-H 2-A-1 RMBS Alternative-A 05946XH55 (Df) CC (sf)
s

Banc of America Funding 2006-H Trust 2006-H 2-A-4 RMBS Alternative-A 05950PAG8 (Df) (C(]})C
S S

Banc of America Funding 2007-5 Trust 2007-b C-A-2 RMBS Alternative-A 059523BF6 (Df) CC (sf)
s

Banc of America Funding 2007-5 Trust 2007-5 C-A-3 RMBS Alternative-A 059523BG4 Ff) CC (sf)
S

www.standardandpoors.com/ratingsdirect S
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Rating Actions (cont.)

Banc of America Funding 2007-5 Trust 2007-5 C-A-6 RMBS Alternative-A 059523BK5 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-7 RMBS Alternative-A 059523BL3 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-9 RMBS Alternative-A 059523BN9 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-10 RMBS Alternative-A 059523BP4 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-12 RMBS Alternative-A 059523BR0 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-13 RMBS Alternative-A 059523BS8 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-b C-A-14 RMBS Alternative-A 059523BT6 (Df) CC (sf)
S

Banc of America Funding 2007-5 Trust 2007-5 C-A-15 RMBS Alternative-A 059523BU3 Ff) CC (sf)
S

Banc of America Funding 2007-A Trust 2007-A M-5 RMBS Alternative-A 05952DAH1 (Df) CC (sf)
S

Banc of America Funding 2007-B Trust 2007-B M-2 RMBS Alternative-A 05952EADS (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 5-A-2 RMBS Prime Jumbo 05954DAK?2 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 7-A-2 RMBS Alternative-A 05954DAQ9 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 8-A-1 RMBS Alternative-A 05954DAR7 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 8-A-2 RMBS Alternative-A 05954DAS5 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 8-A-3 RMBS Alternative-A 05954DAT3 Pf) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 8-A-4 RMBS Alternative-A 05954DAUO Ff) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 8-A-6 RMBS Alternative-A 05954DCE4 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 9-A-2 RMBS Alternative-A 05954DAX4 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 9-A-3 RMBS Alternative-A 05954DAY2 Ff) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 9-A-4 RMBS Alternative-A 05954DAZ9 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 10-A-2 RMBS Alternative-A 05954DBB1 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 10-A-3 RMBS Alternative-A 05954DBCY (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 10-A-4 RMBS Alternative-A 05954DBD7 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 11-A-2 RMBS Alternative-A 05954DBF2 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 11-A-3 RMBS Alternative-A 05954DBGO (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 11-A-4 RMBS Alternative-A 05954DBH8 Ff) CC (sf)
S
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Rating Actions (cont.)

Banc of America Funding 2007-E Trust 2007-E C-A-3 RMBS Alternative-A 05954DBN5 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E C-A-4 RMBS Alternative-A 05954DBPO (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E C-A-5 RMBS Alternative-A 05954DBQ8 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E C-A-6 RMBS Alternative-A 05954DBR6 (Df) CC (sf)
S

Banc of America Funding 2007-E Trust 2007-E 9-A-1 RMBS Alternative-A 05954DAW6 (Df) (C%C
S S

Banc of America Funding Trust 2006-6 2006-6 M RMBS Prime Jumbo 05950RBMO (Df) CC (sf)
S

Banc of America Mortgage Trust 2004-4 2004-4 30-B-5 RMBS Prime Jumbo 05949AFX3 (Df) CC (sf)
S

Bayview Commercial Asset Trust 2007-4 2007-4 B-1 RMBS Small Balance 07326BAJ6 D CCC

Commercial (sf)  (sf)

Bayview Financial Mortgage Pass-Through Trust, Series 2006-D M-3 RMBS Re-Performing 07325HANS D CC (sf)

2006-D (sf)

BCAP LLC Trust 2007-AA5 2007-AA5 M-1 RMBS Alternative-A 05531AADG (Df) CC (sf)
S

Bear Stearns ARM Trust 2003-9 2003-9 B-3 RMBS Prime Jumbo 07384MD82 (Df) CC (sf)
S

Bear Stearns ARM Trust 2004-10 2004-10 [-B-3 RMBS Prime Jumbo 07384M4V1 (Df) CC (sf)
S

Bear Stearns ARM Trust 2004-12 2004-12 B-2 RMBS Alternative-A 07384MBW7 (Df) CC (sf)
S

Bear Stearns ARM Trust 2004-8 2004-8 [I-B-2 RMBS Prime Jumbo 07384M2M3 (Df) CC (sf)
S

Bear Stearns ARM Trust 2005-4 2005-4 B-4 RMBS Prime Jumbo 07387ABZ7 Pf) CC (sf)
S

Bear Stearns ARM Trust 2006-4 2006-4 [1I-A-1 RMBS Alternative-A 073882AG7 Ff) CC (sf)
S

Bear Stearns ARM Trust 2007-1 2007-1 [-A-1 RMBS Alternative-A 073880AA4 (Df) (C%C
S S

Bear Stearns ARM Trust 2007-2 2007-2 [V-A-2 RMBS Alternative-A 07401EAH2 (Df) CC (sf)
S

Bear Stearns ARM Trust 2007-5 2007-5 1-A-1 RMBS Prime Jumbo 07386YAA2 Ff) (C%C
S S

Bear Stearns Asset Backed Securities | Trust 2006-HE10  2006-HE10 [-M-6 RMBS Subprime 07389RAJ5 (Df) CC (sf)
S

Bear Stearns Asset Backed Securities | Trust 2007-FS1 2007-FS1 M-2 RMBS Subprime 073855AF5 (Df) CC (sf)
S

Bear Stearns Asset Backed Securities | Trust 2007-HE7 2007-HE7 M-9 RMBS Subprime 07387VAQ2 (Df) CC (sf)
S

Bear Stearns Mortgage Funding Trust 2007-AR2 2007-AR2 A-3 RMBS Alternative-A 07401TACO (Df) CC (sf)
S

Bear Stearns Mortgage Funding Trust 2007-AR5 2007-AR5 [-B-3 RMBS Alternative-A 07400NAKG (Df) CC (sf)
S

BNC Mortgage Loan Trust 2007-4 2007-4 M5 RMBS Subprime 05570GAJ2 (Df) CC (sf)
S

BNC Mortgage Loan Trust 2007-4 2007-4 M5A RMBS Subprime 05570GBH5 Ff) CC (sf)
S
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Rating Actions (cont.)

Carrington Mortgage Loan Trust, Series 2006-FRE1 2006-FRE1 M-5 RMBS Subprime 144538AJ4 (Df) CC (sf)
S

Carrington Mortgage Loan Trust, Series 2006-FRE2 2006-FRE2 M-2 RMBS Subprime 14454AAG4 (Df) CC (sf)
S

Carrington Mortgage Loan Trust, Series 2006-NC1 2006-NC1 M-5 RMBS Subprime 144531FC9 (Df) CC (sf)
S

C-Bass Mortgage Loan Trust 2007-CB2 2007-CB2 M-1 RMBS Subprime 1248MBAM7 (Df) CC (sf)
S

Chase Mortgage Finance Trust Series 2007-S4 2007-S4 A-9 RMBS Prime Jumbo 161629AJ9 (Df) (C%C
S S

CHL Mortgage Pass-Through Trust 2003-52 2003-52 B-3 RMBS Prime Jumbo 12669E6D3 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2004-16 2004-16 B-1 RMBS Alternative-A 12669FX32 (Df) CC (sf)
s

CHL Mortgage Pass-Through Trust 2004-2 2004-2 B-3 RMBS Prime Jumbo 12669FKY8 Ff) CC (sf)
S

CHL Mortgage Pass-Through Trust 2004-7 2004-7 [-B-3 RMBS Prime Jumbo 12669FYP2 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2005-11 2005-11 1-A-1 RMBS Alternative-A 12669GUH2 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2005-11 2005-11 1-A-2 RMBS Alternative-A 12669GUJ8 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2005-11 2005-11 2-A-1 RMBS Alternative-A 12669GUL3 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2005-11 2005-11 [1-M-1 RMBS Alternative-A 12669GVE8 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2006-0A5 2006-0A5 1A3 RMBS Alternative-A 126694M88 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2006-0A5 2006-0A5 2A3 RMBS Alternative-A 126694N38 Pf) CC (sf)
S

CHL Mortgage Pass-Through Trust 2007-20 2007-20 A-2 RMBS Prime Jumbo 12544QAB6 Ff) (C%C
S S

CHL Mortgage Pass-Through Trust 2007-20 2007-20 A-3 RMBS Prime Jumbo 12544QAC4 (Df) (C%C
S S

CHL Mortgage Pass-Through Trust 2007-4 2007-4 1-A-16 RMBS Prime Jumbo 12544RAR9 (Df) (C%C
s S

CHL Mortgage Pass-Through Trust 2007-4 2007-4 1-A-40 RMBS Prime Jumbo 12544RBR8 Ff) (C%C
S S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-9 RMBS Prime Jumbo 12544EAX5 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-10 RMBS Prime Jumbo 12544EAY3 (Df) CC (sf)
S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-1 RMBS Prime Jumbo 12544EAAS (Df) (C(f))C
S S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-3 RMBS Prime Jumbo 12544EAP2 (Df) (C(fI)C
S S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-4 RMBS Prime Jumbo 12544EAR8 (Df) (C(]})C
S S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-5 RMBS Prime Jumbo 12544EAT4 (Df) (C(fJ)C
S S

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-6 RMBS Prime Jumbo 12544EAUN Ff) (C%C
S S
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U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-7 RMBS Prime Jumbo 12544EAV9 (Df) (C(f))C
S S
CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-8 RMBS Prime Jumbo 12544EAW7T (Df) (C(f))C
S S
CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-11 RMBS Prime Jumbo 12544EAZ0 (Df) (C(fJ)C
S S
CHL Mortgage Pass-Through Trust 2007-HY1 2007-HY1 1-A-12 RMBS Prime Jumbo 12544EBA4 (Df) (C(f))C
S S
CHL Mortgage Pass-Through Trust 2007-HY4 2007-HY4 1-A-1 RMBS Prime Jumbo 17025RAA3 (Df) (C%C
S S
CHL Mortgage Pass-Through Trust 2007-HY4 2007-HY4 1-A-3 RMBS Prime Jumbo 17025RAC9 (Df) (C(]:,)C
S S
CHL Mortgage Pass-Through Trust 2007-HY4 2007-HY4 1-A-4 RMBS Prime Jumbo 17025RAE5 (Df) (C(fJ)C
s s
Citigroup Mortgage Loan Trust 2006-WFHE1 2006-WFHE1 M-7 RMBS Subprime 17307G2U1 Ff) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-10 2007-10 1B2 RMBS Prime Jumbo 173130AD0 (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-11 2007-11 I-A-1 RMBS Re-Remic 17313RAA4 (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-11 2007-11 [-A-3 RMBS Re-Remic 17313RACO (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-11 2007-11 [-A-5 RMBS Re-Remic 17313RAE6 (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-2 2007-2 2-A RMBS Prime Jumbo 17310SAF4 (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-AHL3 2007-AHL3 M-8 RMBS Subprime 17312GAL5 (Df) CC (sf)
S
Citigroup Mortgage Loan Trust 2007-AR8 2007-AR8 1-A3B RMBS Prime Jumbo 17313FAF9 Pf) CC (sf)
S
Citigroup Mortgage Loan Trust 2008-AR4 2008-AR4 1A2 RMBS Re-Remic 17314RAB1 Ff) (C%C
S S
Citigroup Mortgage Loan Trust Inc. 2005-HE3 M-7 RMBS Subprime 17307GWX2 (Df) CC (sf)
S
Citimortgage Alternative Loan Trust Series 2007-A6 2007-A6 IA-1 RMBS Alternative-A 18976GAA4 (Df) (C%C
s S
Citimortgage Alternative Loan Trust Series 2007-A6 2007-A6 IA-3 RMBS Alternative-A 18976GAC0 Ff) (C%C
S S
Citimortgage Alternative Loan Trust Series 2007-A6 2007-A6 IA-16 RMBS Alternative-A 18976GAR7 (Df) (C(fI)C
S S
Citimortgage Alternative Loan Trust Series 2007-A6 2007-A6 IA-19 RMBS Alternative-A 18976GAUO (Df) (C(fJ)C
S S
Citimortgage Alternative Loan Trust Series 2007-A6 2007-A6 IA-20 RMBS Alternative-A 18976GAV8 (Df) (C(f))C
S S
Credit Suisse First Boston Mortgage Securities Corp. 2005-2 C-B-3 RMBS Prime Jumbo 225458FZ6 (Df) CC (sf)
S
CSMC Series 2009-9R 2009-9R 5-A-15 RMBS Re-Remic 12642HCS8 D CCC
(sf)  (sf)
CSMC Series 2009-9R 2009-9R 5-A-17 RMBS Re-Remic 12642HCU3 D CCC
(sf)  (sf)
CSMC Series 2009-9R 2009-9R 5-A-13 RMBS Re-Remic 12642HCQ2 Pf) (C(fl)C
S S
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

CSMC Series 2009-9R 2009-9R 5-A-16 RMBS Re-Remic 12642HCT6 D CCC
(sf)  (sf)

CSMC Series 2009-9R 2009-9R 5-A-14 RMBS Re-Remic 12642HCRO D CCC
(sf)  (sf)

CSMC Series 2009-9R 2009-9R 5-A-2 RMBS Re-Remic 12642HCD1 D CCC
(sf)  (sf)

CWABS Asset Backed Certificates Trust 2006-10 2006-10 MV-4 RMBS Subprime 12666PAY0 D CC (sf)
(sf)

CWABS Asset Backed Certificates Trust 2007-9 2007-9 M-9 RMBS Subprime 12670FAP5 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2005-17 2005-17 MV-8 RMBS Subprime 126670RL4 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2005-BC5 2005-BCh B RMBS Subprime 126670NN4 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-2 2006-2 M-6 RMBS Subprime 126670VB1 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-20 2006-20 M-7 RMBS Subprime 12667HAM3 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-25 2006-25 M-7 RMBS Subprime 12667TAM7 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-3 2006-3 M-6 RMBS Subprime 126670WH7 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-BC3 2006-BC3 M-6 RMBS Subprime 23242HAK8 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2006-BC5 2006-BC5 M-3 RMBS Subprime 12666SAH1 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2007-1 2007-1 M-6 RMBS Subprime 23245CAL4 D CC (sf)
(sf)

CWABS Asset-Backed Certificates Trust 2007-7 2007-7 M-8 RMBS Subprime 12669VANS D CC (sf)
(sf)

CWABS Asset-Backed Notes Trust 2007-SEA2 2007-SEA2 1-M-3 RMBS Subprime 12671CAE6 D CC (sf)
(sf)

CWABS Asset-Backed Notes Trust 2007-SEA2 2007-SEA2 1-M-4 RMBS Subprime 12671CAF3 D CC (sf)
(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series 2006-AR5 [1-3A RMBS Alternative-A 25150NAV6 D CCC

2006-AR5 (sf) ()

Deutsche Alt-A Securities Mortgage Loan Trust, Series 2007-AR3 II-A-3 RMBS Alternative-A 25150VAK2 D CCC

2007-AR3 (sf)  (sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series 2007-AR3 [I-A-4 RMBS Alternative-A 25150VALO D CCC

2007-AR3 (sf) ()

Deutsche Alt-A Securities Mortgage Loan Trust, Series 2007-AR3 II-A-6 RMBS Alternative-A 25150VANG D CCC

2007-AR3 () (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2005-AR2 [I-A-2 RMBS Alternative-A 251510GQ0 D CC (sf)

Series 2005-AR2 (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2005-AR2 l1-A-2 RMBS Alternative-A 251510GS6 D CC (sf)

Series 2005-AR2 (sf)

Deutsche Alt-A Securities, Inc. Mortgage Loan Trust, 2005-AR2 VII-A-2 RMBS Alternative-A 251510HA4 D CC (sf)

Series 2005-AR2 (sf)

First Franklin Mortgage Loan Trust 2005-FF1 2005-FF1 B-2 RMBS Subprime 32027NQQ7 D CC (sf)
(sf)

First Franklin Mortgage Loan Trust, Series 2005-FF7 2005-FF7 M-9 RMBS Subprime 32027NUU3 D CC (sf)
(sf)
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U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

Rating Actions (cont.)

First Horizon Alternative Mortgage Securities Trust 2004-AA7 B-1 RMBS Prime Jumbo 32051GFEO D CC (sf)

2004-AA7 (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 [-A-1 RMBS Alternative-A 32051GL37 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 [-A-2 RMBS Alternative-A 32051GL45 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 [-A-3B RMBS Alternative-A 32051GL60 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 I-A-4B RMBS Alternative-A 32051GL86 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FAT1 [-A-5 RMBS Alternative-A 32051GL94 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 [-A-6 RMBS Alternative-A 32051GM28 D CCC

2005-FA11 (sf)  (sf)

First Horizon Alternative Mortgage Securities Trust 2005-FA11 [-A-7 RMBS Alternative-A 32051GM36 D CCC

2005-FA11 (sf)  (sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-2 RMBS Prime Jumbo 32056CAB5 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-4 RMBS Prime Jumbo 32056CAD1 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-7 RMBS Prime Jumbo 32056CAG4 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 I-A-9 RMBS Prime Jumbo 32056CAJ8 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-11 RMBS Prime Jumbo 32056CAL3 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-13 RMBS Prime Jumbo 32056CAN9 D CC (sf)
(sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 [-A-15 RMBS Prime Jumbo 32056CAQ2 D CC (sf)
(sf)

First Horizon Mortgage Pass-Through Trust 2004-AR7 2004-AR7 B-1 RMBS Prime Jumbo 32051GET8 D CC (sf)
(sf)

First NLC Trust 2005-3 2005-3 M-3 RMBS Subprime 32113JBW4 D CC (sf)
(sf)

Fremont Home Loan Trust 2004-D 2004-D M7 RMBS Subprime 35729PGJ3 D CC (sf)
(sf)

Fremont Home Loan Trust 2005-B 2005-B M8 RMBS Subprime 35729PKC3 D CC (sf)
(sf)

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 3-A-1 RMBS Prime Jumbo 36185MEX6 D CC (sf)
(sf)

GreenPoint Mortgage Funding Trust Series 2007-AR2 2007-AR2 2-A2 RMBS Alternative-A 39539LAJ0 D CC (sf)
(sf)

GSAA Home Equity Trust 2005-8 2005-8 B-2 RMBS Alternative-A 362341CZ0 D CC (sf)
(sf)

GSAA Home Equity Trust 2006-S1 2006-S1 [I-M-2 RMBS Closed End Second  40051CAS6 D CC (sf)

Lien (sf)

GSAA Home Equity Trust 2007-8 2007-8 M1 RMBS Alternative-A 38144RAE7 D CC (sf)
(sf)

GSAMP Trust 2006-HE8 2006-HE8 M-2 RMBS Subprime 3622M8AGT D CC (sf)
(sf)

GSAMP Trust 2006-SD2 2006-SD2 M-1 RMBS Document Deficient 362405AC6 D CC (sf)
(sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

GSR Mortgage Loan Trust 2004-13F 2004-13F B-2 RMBS Prime Jumbo 36242DMC4 (Df) CC (sf)
S

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 1B2 RMBS Prime Jumbo 36242DJ46 (Df) CC (sf)
S

GSR Mortgage Loan Trust 2005-AR6 2005-AR6 B1 RMBS Prime Jumbo 362341SGh (Df) CC (sf)
S

GSR Mortgage Loan Trust 2007-5F 2007-5F M-1 RMBS Prime Jumbo 3622NEACG (Df) (C(f))C
s s

GSR Mortgage Loan Trust 2007-AR1 2007-AR1 2A1 RMBS Prime Jumbo 362290AC2 (Df) CC (sf)
S

GSR Mortgage Loan Trust 2007-0A1 2007-0A1 1A-2 RMBS Alternative-A 3622NAABGB (Df) CC (sf)
S

GSR Mortgage Loan Trust 2007-0A1 2007-0A1 2A-M RMBS Alternative-A 3622NAAGH (Df) CC (sf)
s

HarborView Mortgage Loan Trust 2004-11 2004-11 B-1 RMBS Alternative-A 41161PKQ5 Ff) CC (sf)
s

HarborView Mortgage Loan Trust 2006-12 2006-12 B-1 RMBS Alternative-A 41162DAJ8 (Df) CC (sf)
S

HarborView Mortgage Loan Trust 2006-3 2006-3 1A-1A RMBS Alternative-A 411610AM3 (Df) CC (sf)
S

HarborView Mortgage Loan Trust 2006-4 2006-4 3-A1B RMBS Alternative-A 41161PP64 (Df) CC (sf)
s

Home Equity Mortgage Loan Asset-Backed Trust, Series ~ INABS 2006-E  M-1 RMBS Subprime 43709XAG6 D CC (sf)

INABS 2006-E (sf)

HSI Asset Loan Obligation Trust 2007-AR1 2007-AR1 lI-A-1 RMBS Prime Jumbo 40431LADO (Df) (C(f))C
S S

HSI Asset Loan Obligation Trust 2007-AR2 2007-AR2 ll-A-1 RMBS Prime Jumbo 44329EAE1 (Df) (C(fJ)C
S S

HSI Asset Securitization Corporation Trust 2007-HE2 2007-HE2 M-5 RMBS Subprime 40430RAK2 Pf) CC (sf)
s

HSI Asset Securitization Corporation Trust 2007-0PT1 2007-0PT1 M-2 RMBS Subprime 40431JAG8 (Df) CC (sf)
S

HSI Asset Securitization Corporation Trust 2007-WF1 2007-WF1 M-3 RMBS Subprime 40431RAHS (Df) CC (sf)
S

Impac CMB Trust Series 2004-4 2004-4 2-B RMBS Alternative-A 45254NJE8 (Df) CC (sf)
s

Impac Secured Assets Trust 2007-1 2007-1 A1 RMBS Subprime 452559AA5 Ff) (C(f))C
S s

Impac Secured Assets Trust 2007-1 2007-1 A-2 RMBS Subprime 452559AB3 (Df) (C(fI)C
S s

Impac Secured Assets Trust 2007-1 2007-1 A-3 RMBS Subprime 452559AC1 (Df) (C(fJ)C
S S

IndyMac INDA Mortgage Loan Trust 2005-AR2 2005-AR2 3-A-2 RMBS Alternative-A 456601236 (Df) CC (sf)
S

IndyMac INDX Mortgage Loan Trust 2004-AR12 2004-AR12 B-1 RMBS Alternative-A 45660N5N1 (Df) CC (sf)
S

IndyMac INDX Mortgage Loan Trust 2005-AR4 2005-AR4 2-A-2 RMBS Alternative-A 45660LEJ4 (Df) CC (sf)
S

IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 1-A-1 RMBS Alternative-A 45668JAA4 (Df) CC (sf)
S

IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 1-A-2-2 RMBS Alternative-A 45668JAC0 Ff) CC (sf)
s
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 2-A-1-2 RMBS Alternative-A 45668JAEG (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 2-A-2-1 RMBS Alternative-A 45668JAF3 (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2006-AR33 2006-AR33 3-A-2 RMBS Alternative-A 45668JAJ5 (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2006-AR37 2006-AR37 1-A-2-1 RMBS Alternative-A 45668LAB7 (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2006-AR8 2006-AR8 A3-A RMBS Alternative-A 456618AF4 (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2006-AR8 2006-AR8 A4-A RMBS Alternative-A 456618AH0 (Df) CC (sf)
S
IndyMac INDX Mortgage Loan Trust 2007-AR15 2007-AR15 1-A-1 RMBS Alternative-A 45669JAA3 (Df) (C(fJ)C
s s
IndyMac INDX Mortgage Trust 2006-AR39 2006-AR39 A1 RMBS Alternative-A 45660KAA9 Ff) (C%C
S S
J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-40 RMBS Prime Jumbo 46631NBR9 (Df) CC (sf)
S
J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-91 RMBS Prime Jumbo 46631NDUO (Df) CC (sf)
S
J.P. Morgan Mortgage Trust 2007-S3 2007-S3 1-A-92 RMBS Prime Jumbo 46631NDV8 (Df) CC (sf)
S
JPMorgan Alternative Loan Trust 2005-S1 2005-31 1-A-2 RMBS Alternative-A 46627MAB3 (Df) (C(fZ)C
S S
JPMorgan Alternative Loan Trust 2005-S1 2005-S1 1-A-3 RMBS Alternative-A 46627MAC1 (Df) (C(f))C
S S
JPMorgan Alternative Loan Trust 2005-S1 2005-S1 1-A-5 RMBS Alternative-A 46627MAE7 (Df) (C(fJ)C
S S
JPMorgan Alternative Loan Trust 2005-S1 2005-31 1-A-7 RMBS Alternative-A 46627MAG2 Pf) (C(f))C
S S
JPMorgan Alternative Loan Trust 2005-S1 2005-31 1-A-9 RMBS Alternative-A 46627MAJ6 Ff) (C%C
S S
JPMorgan Alternative Loan Trust 2005-S1 2005-S1 1-A-10 RMBS Alternative-A 46627MAK3 (Df) (C%C
S S
JPMorgan Mortgage Acquisition Corp. 2006-FRE1 2006-FRE1 M-5 RMBS Subprime 46626LFS4 (Df) CC (sf)
s
JPMorgan Mortgage Acquisition Trust 2006-CW1 2006-CW1 M-7 RMBS Subprime 46628MANG Ff) CC (sf)
S
JPMorgan Mortgage Trust 2004-S1 2004-S1 C-B-4 RMBS Alternative-A 466247FQ1 (Df) CC (sf)
S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-3 RMBS Prime Jumbo 46629SAC6 (Df) (C(fJ)C
S S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-4 RMBS Prime Jumbo 46629SAD4 (Df) (C(f))C
S S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-5 RMBS Prime Jumbo 46629SAE2 (Df) (C(fI)C
S S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-7 RMBS Prime Jumbo 46629SAG7 (Df) (C(]})C
S S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-8 RMBS Prime Jumbo 46629SAH5 (Df) (C(fJ)C
S S
JPMorgan Mortgage Trust 2006-S4 2006-54 A-10 RMBS Prime Jumbo 46629SAK8 Ff) (C(f))C
S S
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

JPMorgan Mortgage Trust 2006-S4 2006-54 A-11 RMBS Prime Jumbo 46629SAL6 (Df) (C(f))C
S S
JPMorgan Mortgage Trust 2006-S4 2006-S4 A-13 RMBS Prime Jumbo 46629SAN2 (Df) (C(f))C
S S
Lehman Mortgage Trust 2006-9 2006-9 1A5 RMBS Alternative-A 52521HAE3 (Df) (C(fJ)C
S S
Lehman XS Trust Series 2007-16N 2007-16N M3-II RMBS Alternative-A 52525BAV4 (Df) CC (sf)
S
Lehman XS Trust, Series 2006-12N 2006-12N 1-A2A1 RMBS Alternative-A 525226AD8 (Df) (C%C
S S
Lehman XS Trust, Series 2006-12N 2006-12N 1-A2A2 RMBS Alternative-A 525226AE6 (Df) (C(]:,)C
S S
Lehman XS Trust, Series 2006-12N 2006-12N 1-A3ATA  RMBS Alternative-A 525226AG1 (Df) (C(fJ)C
S S
Lehman XS Trust, Series 2006-12N 2006-12N 1-AdA RMBS Alternative-A 525226AL0 Ff) (C%C
S S
Lehman XS Trust, Series 2007-18N 2007-18N AF2 RMBS Alternative-A 52525DAH1 (Df) (C(fI)C
S S
MASTR Adjustable Rate Mortgages Trust 2005-8 2005-8 1-A-2 RMBS Alternative-A 576433F68 (Df) CC (sf)
S
MASTR Alternative Loan Trust 2003-6 2003-6 B-3 RMBS Alternative-A 576434GS7 (Df) CC (sf)
S
MASTR Alternative Loan Trust 2005-4 2005-4 B-2 RMBS Alternative-A 576434R89 (Df) CC (sf)
S
MASTR Asset Backed Securities Trust 2007-NCW 2007-NCW M-8 RMBS Subprime 576456AK3 (Df) CC (sf)
S
MASTR Specialized Loan Trust 2006-01 2006-01 M-2 RMBS Re-Performing 576436CX5 (Df) CC (sf)
S
Merrill Lynch Alternative Note Asset Trust, Series 2007-0AR2 M-1 RMBS Alternative-A 59024BAD5 D CC (sf)
2007-0AR2 (sf)
Merrill Lynch Alternative Note Asset Trust, Series 2007-0AR3 A-2 RMBS Alternative-A 59024JAB2 D ccC
2007-0AR3 (sf)  (sf)
Merrill Lynch Mortgage Investors Inc. 2003-A2 [-B-2 RMBS Prime Jumbo 589929P36 (Df) CC (sf)
S
Merrill Lynch Mortgage Investors Trust Series 2006-AF2 ~ 2006-AF2 MF-1 RMBS Alternative-A 59023NAS7 (Df) CC (sf)
S
Merrill Lynch Mortgage Investors Trust Series MLMI 2005-Ab5 M-2 RMBS Prime Jumbo 59020UYX7 D CC (sf)
2005-A5 (sf)
Merrill Lynch Mortgage Investors Trust, Series 2005-A-6  2005-A6 M-2 RMBS Alternative-A 59020UZM0 (Df) CC (sf)
S
Merrill Lynch Mortgage Investors Trust, Series 2005-A8 2005-A8 B-2 RMBS Alternative-A 59020UQ99 (Df) CC (sf)
S
Merrill Lynch Mortgage Investors Trust, Series 2006-A1 2006-A1 [1-A-1 RMBS Alternative-A 59020U5W1 (Df) (C(f))C
S S
Morgan Stanley ABS Capital | Inc. Trust 2007-HE7 2007-HE7 M-4 RMBS Subprime 61756YAH6 (Df) CC (sf)
S
New Century Home Equity Loan Trust 2005-2 2005-2 M-8 RMBS Subprime 64352VLA7 (Df) CC (sf)
S
Newcastle Mortgage Securities Trust 2007-1 2007-1 M-5 RMBS Subprime 65106FAK8 (Df) CC (sf)
S
Option One Mortgage Loan Trust 2005-3 2005-3 M-6 RMBS Subprime 68389FHX5 Ff) CC (sf)
S
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U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

Popular ABS Mortgage Pass-Through Trust 2005-2 2005-2 B-1 RMBS Subprime 73316PCR9 (Df) CC (sf)
S

Popular ABS Mortgage Pass-Through Trust 2005-5 2005-5 MV-3 RMBS Subprime 73316PGX2 (Df) CC (sf)
S

RALI Series 2003-QS19 Trust 2003-QS19 M-3 RMBS Alternative-A 76110HKZ1 (Df) CC (sf)
S

RALI Series 2006-Q05 Trust 2006-005 [-A-2 RMBS Alternative-A 75114HAB3 (Df) CC (sf)
S

RAMP Series 2003-RS11 Trust 2003-RS11 M-1-3 RMBS Qutside the 760985K67 D CC (sf)

Guidelines (sf)

RASC Series 2006-KS3 Trust 2006-KS3 M-3 RMBS Subprime 76113ABNO (Df) CC (sf)
S

Renaissance Home Equity Loan Trust 2005-1 2005-1 M-7 RMBS Subprime 759950FP8 (Df) CC (sf)
s

Renaissance Home Equity Loan Trust 2005-3 2005-3 M-6 RMBS Subprime 75970NBN6 Ff) CC (sf)
S

Residential Asset Securitization Trust 2003-A10 2003-J B-5 RMBS Alternative-A 45660NUR4 (Df) CC (sf)
S

Residential Asset Securitization Trust 2005-A15 2005-0 2-A-8 RMBS Alternative-A 45660L3Y3 (Df) (C(fJ)C
S S

Residential Asset Securitization Trust 2007-A8 2007-H 2-A-1 RMBS Alternative-A 761128AD9 (Df) (C(f))C
S S

RFMSI Series 2003-S20 Trust 2003-S20 [-B-2 RMBS Alternative-A 76111XEN9 (Df) CC (sf)
S

RFMSI Series 2006-S12 Trust 2006-S12 [1I-A-5 RMBS Prime Jumbo 74958EANG (Df) CC (sf)
S

RFMSI Series 2006-S12 Trust 2006-S12 lI-A-6 RMBS Prime Jumbo 74958EAP1 (Df) CC (sf)
S

RFMSI Series 2006-S12 Trust 2006-S12 l1l-A-8 RMBS Prime Jumbo 74958EAR7 Pf) CC (sf)
S

RFMSI Series 2006-S12 Trust 2006-S12 [1-A-10 RMBS Prime Jumbo 74958EAT3 Ff) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A1 RMBS Prime Jumbo 74957XAA3 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-2 RMBS Prime Jumbo 74957XAB1 (Df) CC (sf)
s

RFMSI Series 2006-S8 Trust 2006-S8 A-5 RMBS Prime Jumbo 74957XAES Ff) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-10 RMBS Prime Jumbo 74957XAK1 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-11 RMBS Prime Jumbo 74957XAL9 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-13 RMBS Prime Jumbo 74957XAN5 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-14 RMBS Prime Jumbo 74957XAP0 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-15 RMBS Prime Jumbo 74957XA08 (Df) CC (sf)
S

RFMSI Series 2006-S8 Trust 2006-S8 A-16 RMBS Prime Jumbo 74957XAR6 (Df) CC (sf)
S

Securitized Asset Backed Receivables LLC Trust 2005-FR4  2005-FR4 B-2 RMBS Subprime 81375WFM3 Ff) CC (sf)
S
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Feb. 22, 2012, Rating Actions

Soundview Home Loan Trust 2005-0PT4 2005-0PT4 M-3 RMBS Subprime 83611MJNS D CC (sf)
(sf)
Soundview Home Loan Trust 2006-EQ2 2006-EQ2 M-1 RMBS Subprime 83611XAE4 D CC (sf)
(sf)
Soundview Home Loan Trust 2007-0PT1 2007-0PT1 M-2 RMBS Subprime 83612TAG7 D CC (sf)
(sf)
Structured Adjustable Rate Mortgage Loan Trust Series 2005-14 B2 RMBS Alternative-A 863579TT5 D CC (sf)
2005-14 (sf)
Structured Adjustable Rate Mortgage Loan Trust Series 2005-21 3-A1 RMBS Prime Jumbo 863579B49 D CC (sf)
2005-21 (sf)
Structured Adjustable Rate Mortgage Loan Trust Series 2006-2 1-A1 RMBS Alternative-A 863579799 D CCC
2006-2 (sf) ()
Structured Adjustable Rate Mortgage Loan Trust Series 2007-3 4-A5 RMBS Alternative-A 86363GAN4 D CC (sf)
2007-3 (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series ~ 2006-6 2-A2 RMBS Alternative-A 863581AF1 D CC (sf)
2006-6 (sf)
Structured Adjustable Rate Mortgage Loan Trust, Series ~ 2006-6 2-A3 RMBS Alternative-A 863581AGY D CC (sf)
2006-6 (sf)
Structured Asset Mortgage Investments Il Trust 2006-AR3  2006-AR3 [-2A4 RMBS Alternative-A 86360KAH1 D CC (sf)
(sf)
Structured Asset Mortgage Investments Il Trust 2006-AR3  2006-AR3 [-1A-4 RMBS Alternative-A 86360KAD0 D CCC
(sf)  (sf)
Structured Asset Securities Corp. 2002-11A B3 RMBS Prime Jumbo 86358RM61 D CC (sf)
(sf)
Structured Asset Securities Corp. 2004-2AC B3 RMBS Alternative-A 86359BFT3 D CC (sf)
(sf)
Structured Asset Securities Corp. 2004-5H B3 RMBS First-Lien High LTV~ 86359BJG7 D CC (sf)
(sf)
Structured Asset Securities Corporation Mortgage Loan 2007-BNC1 M2 RMBS Subprime B86364XAF3 D CCC
Trust 2007-BNC1 (sf)  (sf)
WaMu Mortgage Pass Through Certificates Series 2005-AR13 B-5 RMBS Alternative-A 92922F5C8 D CC (sf)
2005-AR13 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2004-AR11 B-3 RMBS Prime Jumbo 92922FYDA4 D CC (sf)
2004-AR11 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2004-AR7 B-5 RMBS Prime Jumbo 92922FTU2 D CC (sf)
2004-AR7 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2005-AR17 B-2 RMBS Alternative-A 92922F8A9 D CC (sf)
2005-AR17 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2005-AR8 B-6 RMBS Alternative-A 92922FT40 D CC (sf)
2005-AR8 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2006-AR1 B-2 RMBS Alternative-A 92925CCK6 D CC (sf)
2006-AR1 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2006-AR5 A-1B2 RMBS Alternative-A 93362YAE2 D CC (sf)
2006-AR5 Trust (sf)
WaMu Mortgage Pass-Through Certificates Series 2006-AR5 A-1B3 RMBS Alternative-A 93362YAF9 D CC (sf)
2006-AR5 Trust (sf)
WaMu Mortgage Pass-Through Certificates, Series 2006-AR14 1-A7 RMBS Prime Jumbo 93363PAG5 D CC (sf)
2006-AR14 Trust (sf)
Washington Mutual Mortgage Pass Through Certificates ~ 2005-5 B-1 RMBS Alternative-A 93934FAR3 D CC (sf)
WMALT Series 2005-5 Trust (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-AR8 1A RMBS Alternative-A 93935LAAB D CC (sf)
WMALT 2006-AR8 Trust (sf)
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Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-3 RMBS Alternative-A 93934FLT7 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-4 RMBS Alternative-A 93934FLU4 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-6 RMBS Alternative-A 93934FLW0 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-9 RMBS Alternative-A 93934FLZ3 D CCC
WNMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-11 RMBS Alternative-A 93934FMB5 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 1-A-12 RMBS Alternative-A 93934FMC3 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-2 2-CB RMBS Alternative-A 93934FMD1 D CCC
WMALT Series 2006-2 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through certificates ~ 2006-5 1-A-2 RMBS Alternative-A 93934NAB1 D CCC
WMALT Series 2006-5 Trust (sf)  (sf)
Washington Mutual Mortgage Pass-Through Certificates ~ 2006-6 4-B-3 RMBS Alternative-A 93935GAP4 D CC (sf)
WNMALT Series 2006-6 Trust (sf)
Washington Mutual Mortgage Pass-Through Certificates, ~ 2006-AR5 3A RMBS Alternative-A 93935AAC6 D CCC
WMALT Series 2006-AR5 Trust (sf)  (sf)
Washington Mutual Mortgage Securities Corp 2006-1 5-CB-1 RMBS Alternative-A 93934FKZ4 D CCC
(sf)  (sf)
Washington Mutual Mortgage Securities Corp 2006-1 5-CB-2 RMBS Alternative-A 93934FLA8 D CCC
() (sf)
Wells Fargo Alternative Loan Trust 2005-2 Trust 2005-2 M-3 RMBS Alternative-A 949920AC6 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2003-19 Trust 2003-19 B-3 RMBS Prime Jumbo 94981EAM7 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2004-C Trust 2004-C B-5 RMBS Prime Jumbo 94980AAB0 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2005-AR14 Trust  2005-AR14 B-2 RMBS Prime Jumbo 94982DAJ5 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2006-AR17 Trust  2006-AR17 A-1 RMBS Prime Jumbo 94984LAA4 D CCC
(sf)  (sf)
Wells Fargo Mortgage Backed Securities 2006-AR17 Trust  2006-AR17 A-2 RMBS Prime Jumbo 94984LAB2 D CCC
(sf)  (sf)
Wells Fargo Mortgage Backed Securities 2007-13 Trust 2007-13 A-2 RMBS Prime Jumbo 94985LAB1 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2007-13 Trust 2007-13 A-9 RMBS Prime Jumbo 94985LAJ4 D CC (sf)
(sf)
Wells Fargo Mortgage Backed Securities 2007-13 Trust 2007-13 A-10 RMBS Prime Jumbo 94985LAK1 D CC (sf)
(sf)
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