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U.S. RMBS Classes Affected By The Oct. 25, 2012,

Rating Actions

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

securities (RMBS) transactions affected by the Oct. 25, 2012, rating actions. For the related press releases, please see
"406 Ratings Lowered, 29 Raised, 216 Affirmed, And 44 Withdrawn On 65 U.S. RMBS Transactions Issued In

2001-2006," published Oct. 25, 2012.

Rating Actions

Rating

Transaction Series Class CUSIP To Interim From
Alternative Loan Trust 2002-11 2002-17 A-4 12669C2M1  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-11 2002-17 A-6 12669C2P4 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-11 2002-17 PO 12669C2U3  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-11 2002-17 M 12669C2W9 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-11 2002-17 B-1 12669C2X7 BB (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-11 2002-17 B-2 12669C2Y5  CCC (sf) CCC (sf)

Alternative Loan Trust 2002-12 2002-20 A-8 12669DCF3  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-12 2002-20 PO 12669DCG1  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 A-13 12669C654 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 A-14 12669C6T2  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 PO 12669C6U9  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 M 12669C6W5  BBB+ (sf) AA+ (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 B-1 12669C6X3 B (sf) AA (sf) Watch Neg
Alternative Loan Trust 2002-13 2002-23 B-2 12669C6Y1 CCC (sf) CCC (sf)

Alternative Loan Trust 2002-14 2002-24 A-4 12669DAD0 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-14 2002-24 A-5 12669DAE8 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-14 2002-24 PO 12669DAH1 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-14 2002-24 M 12669DAK4 B (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-14 2002-24 B-1 12669DAL2  CCC (sf) BBB (sf) Watch Neg
Alternative Loan Trust 2002-14 2002-24 B-2 12669DAMO  CCC (sf) CCC (sf)

Alternative Loan Trust 2002-16 2002-29 A-8 12669DFP8 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-16 2002-29 PO 12669DFQ6 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-16 2002-29 M 12669DFS2 BB- (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-16 2002-29 B-1 12669DFT0 B (sf) AA+ (sf) Watch Neg
Alternative Loan Trust 2002-16 2002-29 B-2 12669DFU7  CCC (sf) B- (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 A-3 12669DJM1 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 A-4 12669DJN9 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 A-16 12669DKA5  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 A-17 12669DKB3 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 PO 12669DKC1 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 M 12669DKE7  BB- (sf) AA+ (sf) Watch Neg
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Alternative Loan Trust 2002-17 2002-33 B-1 12669DKF4  CCC (sf) BBB (sf) Watch Neg
Alternative Loan Trust 2002-17 2002-33 B-2 12669DKG2  CC (sf) CC (sf)

Alternative Loan Trust 2003-15T2 2003-33 A-2 12669EUV6  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-3 12669EUW4  AA+ (sf) AAA (sf)  Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-5 12669EUY0 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-6 12669EUZ7 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-7 12669EVA1  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-8 12669EVB9  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-9 12669EVC7  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-10 12669EVD5 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-11 12669EVE3 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-12 12669EVF0 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 A-13 12669EVG8 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 PO 12669EVH6 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 M 12669EVK9  CCC (sf) BBB (sf) Watch Neg
Alternative Loan Trust 2003-15T2 2003-33 B-1 12669EVL7 CCC (sf) CCC (sf)

Alternative Loan Trust 2003-15T2 2003-33 B-2 12669EVM5  CC (sf) CC (sf)

Alternative Loan Trust 2003-17T2 2003-38 B-3 12669EA89 CC (sf) CC (sf)

Alternative Loan Trust 2003-17T2 2003-38 A-1 12669EB39 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-17T2 2003-38 PO 12669EB47 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-17T2 2003-38 M 12669EB62 B- (sf) B+ (sf) Watch Neg
Alternative Loan Trust 2003-17T2 2003-38 B-1 12669EB70 CCC (sf) CCC (sf)

Alternative Loan Trust 2003-17T2 2003-38 B-2 12669EB88 CC (sf) CC (sf)

Alternative Loan Trust 2003-1T1 2003-5 B-3 12669DM70  CC (sf) CC (sf)

Alternative Loan Trust 2003-1T1 2003-5 A-1 12669DR34 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-2 12669DR42  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-3 12669DR59 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-4 12669DR67  NR AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-11 12669DS58 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-12 12669DS66 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-13 12669DS74 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 A-14 12669DS82 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 PO 12669DS90 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 M 12669DT32 B (sf) A (sf) Watch Neg
Alternative Loan Trust 2003-1T1 2003-5 B-1 12669DT40  CCC (sf) CCC (sf)

Alternative Loan Trust 2003-1T1 2003-5 B-2 12669DT57  CC (sf) CC (sf)

Alternative Loan Trust 2003-3T1 2003-9 B-3 12669D3Z29  CC (sf) CC (sf)

Alternative Loan Trust 2003-3T1 2003-9 A-5 12669D6W3  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 A-6 12669D6X1  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 A-7 12669D6Y9  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 A-8 12669D626  NR AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 A-9 12669D7A0 NR AAA (sf) Watch Neg
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Alternative Loan Trust 2003-3T1 2003-9 A-10 12669D7B8  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 PO 12669D7C6  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 M 12669D7E2 CCC (sf) BBB+ (sf) Watch Neg
Alternative Loan Trust 2003-3T1 2003-9 B-1 12669D7F9  CCC (sf) CCC (sf)

Alternative Loan Trust 2003-3T1 2003-9 B-2 12669D7G7  CC (sf) CC (sf)

Alternative Loan Trust 2003-5T2 2003-13 A-6 12669EAF3  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-5T2 2003-13 PO 12669EAJ5 AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-5T2 2003-13 M 12669EALO0 B (sf) BBB+ (sf) Watch Neg
Alternative Loan Trust 2003-5T2 2003-13 B-1 12669EAM8  CCC (sf) CCC (sf)

Alternative Loan Trust 2003-5T2 2003-13 B-2 12669EAN6  CC (sf) CC (sf)

Alternative Loan Trust 2003-6T2 2003-16 A-5 12669ECM6  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-6T2 2003-16 A-6 12669ECN4  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-6T2 2003-16 A-7 12669ECP9  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-6T2 2003-16 PO 12669ECQ7  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-6T2 2003-16 M 12669ECS3 B (sf) BBB (sf) Watch Neg
Alternative Loan Trust 2003-6T2 2003-16 B-1 12669ECT1 CC (sf) CC (sf)

Alternative Loan Trust 2003-6T2 2003-16 B-2 12669ECU8  CC (sf) CC (sf)

Alternative Loan Trust 2003-7T1 2003-17 A-1 12669EDMS5  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 A-2 12669EDN3  AA+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 A-3 12669EDP8 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 A-4 12669EDQ6 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 A-5 12669EDR4 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 PO 12669EDS2 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 M 12669EDU7  CCC (sf) B- (sf) Watch Neg
Alternative Loan Trust 2003-7T1 2003-17 B-1 12669EDV5  CC (sf) CC (sf)

Alternative Loan Trust 2003-7T1 2003-17 B-2 12669EDW3  CC (sf) CC (sf)

Alternative Loan Trust 2003-7T1 2003-17 B-3 12669EHE9  CC (sf) CC (sf)

Alternative Loan Trust 2003-9T1 2003-22 A-1 12669EHY5 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-2 12669EHZ2 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-3 12669EJA5 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-4 12669EJB3 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-5 12669EJC1 A+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-6 12669EJD9 BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 A-7 12669EJE7 BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 PO 12669EJF4 BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 M 12669EJHO CCC (sf) BBB (sf) Watch Neg
Alternative Loan Trust 2003-9T1 2003-22 B-1 12669EJJ6 CCC (sf) CCC (sf)

Alternative Loan Trust 2003-9T1 2003-22 B-2 12669EJK3 CC (sf) CC (sf)

Alternative Loan Trust 2003-9T1 2003-22 B-3 12669EPF7 CC (sf) CC (sf)

Alternative Loan Trust 2003-9T1 2003-22 B-4 12669EPG5 D (sf) CC (sf)

Alternative Loan Trust 2004-15 2004-15 1-A-1 12667FPV1 CCC (sf) B- (sf) Watch Neg
Alternative Loan Trust 2004-15 2004-15 1-A-2 12667FPW9  CCC (sf) CCC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Alternative Loan Trust 2004-15 2004-15 2-A-1 12667FPX7 CCC (sf) BB (sf) Watch Neg
Alternative Loan Trust 2004-15 2004-15 2-A-2 12667FPY5 CCC (sf) CCC (sf)

Alternative Loan Trust 2004-1T1 2004-1T1 A-5 12667FBU8  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2004-1T1 2004-1T1 A-6 12667FBV6  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2004-1T1 2004-1T1 PO 12667FBW4  BBB+ (sf) AAA (sf) Watch Neg
Alternative Loan Trust 2004-1T1 2004-1T1 M 12667FBY0  CC (sf) CC (sf)

Alternative Loan Trust 2004-1T1 2004-1T1 B-1 12667FBZ7 CC (sf) CC (sf)

Alternative Loan Trust 2004-33 2004-33 1-A-1 12667FA21 A (sf) BB (sf) Watch Dev
Alternative Loan Trust 2004-33 2004-33 2-A-1 12667FA39 A (sf) AA- (sf)  Watch Neg
Alternative Loan Trust 2004-33 2004-33 3-A-1 12667FA47 B (sf) CCC (sf)

Alternative Loan Trust 2004-33 2004-33 3-A-2 12667FA54 BB (sf) CCC (sf)

Alternative Loan Trust 2004-33 2004-33 4-A-1 12667FA70 B (sf) CCC (sf)

Alternative Loan Trust 2004-33 2004-33 3-A-3 12667FC52 B (sf) CCC (sf)

Alternative Loan Trust 2005-14 2005-14 1-A-1 12667GBZ5  CCC (sf) CCC (sf)

Alternative Loan Trust 2005-14 2005-14 2-A-1 12667GCB7  CCC (sf) BB (sf) Watch Neg
Alternative Loan Trust 2005-14 2005-14 2-A-2 12667GCC5  CCC (sf) CCC (sf)

Alternative Loan Trust 2005-14 2005-14 2-A-3 12667GCD3 D (sf) CC (sf)

Alternative Loan Trust 2005-14 2005-14 3-A-1 12667GCF8 D (sf) CC (sf)

Alternative Loan Trust 2005-14 2005-14 4-A-1 12667GCH4  CCC (sf) B- (sf) Watch Dev
Alternative Loan Trust 2005-14 2005-14 4-A-2 12667GCJ0 D (sf) CC (sf)

Banc of America Funding 2004-4 Trust 2004-4 1-A-1 05946XKP7 B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 1-A-3 05946XKR3 B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 1-A-4 05946XKS1 B (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 30-I0 05946XKW2 NR AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 2-A-1 05946XKZ5 B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 3-A-1 05946XLA9 B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 15-10 05946XLB7  NR AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 X-PO 05946XLC5 B (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 15-PO  05946XLD3 B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 30-B-1 05946XLE1 CCC (sf) BB (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 30-B-2  05946XLF8 CC (sf) CC (sf)

Banc of America Funding 2004-4 Trust 2004-4 30-B-3 05946XLG6  CC (sf) CC (sf)

Banc of America Funding 2004-4 Trust 2004-4 15-B-1  05946XLH4  CCC (sf) AA (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 15-B-3  05946XLK7  CCC (sf) BB (sf) Watch Neg
Banc of America Funding 2004-4 Trust 2004-4 30-B-4 05946XLL5 CC (sf) CC (sf)

Banc of America Funding 2004-B Trust 2004-B 1-A-1 05946XHV8  CCC (sf) A- (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 1-A-2 05946XHW6 CCC (sf) A- (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 2-A-1 05946XHZ9  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 2-A-2 05946XJA2 BBB+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 3-A-1 05946XJB0 CCC (sf) B- (sf) Watch Dev
Banc of America Funding 2004-B Trust 2004-B 3-A-2 05946XJC8 CCC (sf) B- (sf) Watch Dev
Banc of America Funding 2004-B Trust 2004-B 4-A-1 05946XJJ3 BB (sf) A (sf) Watch Neg
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Banc of America Funding 2004-B Trust 2004-B 4-A-2 05946XJK0 BB (sf) A (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 5-A-1 05946XJN4  CCC (sf) BB (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B 6-A-1 05946XJP9 CC (sf) CC (sf)

Banc of America Funding 2004-B Trust 2004-B 7-A-1 05946XJR5 AA+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-B Trust 2004-B CB-1 05946XJS3 CC (sf) CC (sf)

Banc of America Funding 2004-B Trust 2004-B 7-M-1  05946XKB8  BBB+ (sf) A- (sf) Watch Dev
Banc of America Funding 2004-B Trust 2004-B 7-M-2  05946XKC6 BB+ (sf) CCC (sf)

Banc of America Funding 2004-B Trust 2004-B 7-M-3  05946XKD4  CC (sf) CC (sf)

Banc of America Funding 2004-C Trust 2004-C 1-A-1 05946XLS0 NR B+ (sf) AAA (sf) Watch Neg
Banc of America Funding 2004-C Trust 2004-C 2-A-1 05946XLW1 BB+ (sf) BBB (sf) Watch Dev
Banc of America Funding 2004-C Trust 2004-C 2-A-2 05946XLX9 BB+ (sf) BBB (sf) Watch Dev
Banc of America Funding 2004-C Trust 2004-C 3-A-1 05946XLZ4  B-(sf) B- (sf) Watch Dev
Banc of America Funding 2004-C Trust 2004-C 4-A-1 05946XMA8 BBB+ (sf) A (sf) Watch Dev
Banc of America Funding 2004-C Trust 2004-C 4-A-2 05946XMB6  AA- (sf) AA- (sf)  Watch Dev
Banc of America Funding 2004-C Trust 2004-C 4-A-3 05946XMC4  BBB (sf) B+ (sf) Watch Dev
Banc of America Funding 2004-C Trust 2004-C 1-B-1 05946XMD2 NR CCC (sf) AA(sf) Watch Neg
Banc of America Funding 2004-C Trust 2004-C 1-B-2 05946XMEO0 NR CCC (sf) A(sf) Watch Neg
Banc of America Funding 2004-C Trust 2004-C 1-B-3 05946XMF7 NR CCC (sf) BB-(sf) Watch Neg
Banc of America Funding 2004-C Trust 2004-C CB-1 05946XMG5  CC (sf) CC (sf)

Banc of America Funding 2004-C Trust 2004-C 1-B-4 05946XMP5 NR CC (sf) CC (sf)

Banc of America Funding 2004-C Trust 2004-C 1-B-5 05946XMQ3 NR CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 1-A-1 05946XQQ9  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 2-A-1 05946XQS5  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 2-A-2 05946XQT3  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 2-A-3 05946XQUO  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 3-A-1 05946XQW6 A (sf) BBB (sf) Watch Dev
Banc of America Funding 2005-A Trust 2005-A 4-A-1 05946XQX4 B+ (sf) BB- (sf) Watch Neg
Banc of America Funding 2005-A Trust 2005-A 5-A-1 05946XQY2  AA+ (sf) AA+ (sf) Watch Dev
Banc of America Funding 2005-A Trust 2005-A 5-A-2 05946XQZ9  AA+ (sf) AA (sf) Watch Dev
Banc of America Funding 2005-A Trust 2005-A 5-A-3 05946XRA3 A+ (sf) A- (sf) Watch Dev
Banc of America Funding 2005-A Trust 2005-A 4-B-1 05946XRE5  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 4-B-2 05946XRF2  CC (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 4-B-3 05946XRG0 D (sf) CC (sf)

Banc of America Funding 2005-A Trust 2005-A 5-M-1  05946XRH8  B- (sf) B- (sf) Watch Dev
Banc of America Funding 2005-A Trust 2005-A 5-M-2  05946XRJ4 CC (sf) CC (sf)

Banc of America Funding 2005-F Trust 2005-F 1-A-1 05946XYP2  CCC (sf) CCC (sf)

Banc of America Funding 2005-F Trust 2005-F 1-A-2 05946XYQ0  CC (sf) CC (sf)

Banc of America Funding 2005-F Trust 2005-F 1-A-3 05946XYR8 D (sf) CC (sf)

Banc of America Funding 2005-F Trust 2005-F 3-A-1 05946XYX5  CC(sf) CC (sf)

Banc of America Funding 2005-F Trust 2005-F 4-A-1 05946XYZ0  CC (sf) CC (sf)

Banc of America Funding 2005-F Trust 2005-F 5-A-1 05946XZB2  CCC (sf) B- (sf) Watch Dev
Banc of America Funding 2005-F Trust 2005-F 5-A-2 05946XZC0  CC (sf) CC (sf)
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U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Rating Actions (cont.)

Banc of America Funding 2005-F Trust 2005-F 6-A-1 05946XZD8  CCC (sf) B- (sf) Watch Dev
Banc of America Funding 2005-F Trust 2005-F 6-A-2 05946XZE6  CCC (sf) CCC (sf)

Banc of America Funding 2006-2 Trust 2006-2 1-A-1 05949QAA3  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 1-A-2 05949QAB1  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 1-A-4 05949QAD7  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-2 05949QAH8  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-3 05949QAJ4  CC(sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-4 05949QAK1  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-5 05949QAL9  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-6 05949QAM7  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-7 05949QAN5  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-8 05949QAP0  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-9 05949QAQ8  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-10 05949QAR6  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-11  05949QAS4  CCC (sf) CCC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-12  05949QAT2  CCC (sf) CCC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-13  05949QAU9  CCC (sf) CCC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-14  05949QAV7  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-15 05949QAWS5  B- (sf) B- (sf) Watch Dev
Banc of America Funding 2006-2 Trust 2006-2 2-A-16  05949QAX3  CC(sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-17  05949QAY1  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-18 05949QAZ8  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-19 05949QBA2  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-20 05949QBB0  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-21  05949QBC8  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 2-A-22 05949QBD6  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 4-A-1 05949QBGY9  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 4-A-2 05949QBH7  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 4-A-3 05949QBJ3 CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 5-A-1 05949QBK0  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 5-A-2 05949QBL8  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 6-A-1 05949Q0BN4  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 6-A-2 05949QBP9  CCC (sf) B+ (sf) Watch Neg
Banc of America Funding 2006-2 Trust 2006-2 6-A-3 05949QBQ7  CC (sf) CC (sf)

Banc of America Funding 2006-2 Trust 2006-2 6-A-4 05949QBR5  CC (sf) CC (sf)

Banc of America Mortgage 2003-B Trust 2003-B 1-A-1 06050HC63 A (sf) BB (sf) Watch Dev
Banc of America Mortgage 2003-B Trust 2003-B 2-A-1 06050HD21 A (sf) BB (sf) Watch Dev
Banc of America Mortgage 2003-B Trust 2003-B 2-A-2 06050HD39 A (sf) BB (sf) Watch Dev
Banc of America Mortgage 2003-B Trust 2003-B 2-A-7 06050HD88 A (sf) BB (sf) Watch Dev
Banc of America Mortgage 2003-B Trust 2003-B 2-A-8 06050HD96 A (sf) BB (sf) Watch Dev
Banc of America Mortgage 2003-B Trust 2003-B B-1 06050HE46 B (sf) B (sf) Watch Neg
Banc of America Mortgage 2003-B Trust 2003-B B-2 06050HES53 CCC (sf) CCC (sf)
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Banc of America Mortgage 2003-B Trust 2003-B B-3 06050HE61 CC (sf) CC (sf)

Banc of America Mortgage 2003-B Trust 2003-B B-4 06050HE95 CC (sf) CC (sf)

Banc of America Mortgage 2003-B Trust 2003-B B-5 06050HF29 CC (sf) CC (sf)

Banc of America Mortgage 2003-C Trust 2003-C 1-A-1 0605067F3 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 1-A-2 0605067G1 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 1-A-3 0605067H9 AA (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 2-A-1 060506710 AA (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 2-A-2 0605067M8  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 2-A-3 0605067N6 AA (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C B-1 0605067Q9 BB+ (sf) AA- (sf)  Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C B-2 0605067R7 CCC (sf) B (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C B-3 0605067S5 CC (sf) CC (sf)

Banc of America Mortgage 2003-C Trust 2003-C WIO 0605067U0 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C 3-A-1 0605067V8 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-C Trust 2003-C B-4 0605067W6  CC (sf) CC (sf)

Banc of America Mortgage 2003-D Trust 2003-D 1-A-1 05948XBN0  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 1-A-2 05948XBP5  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-1 05948XBS9 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-2 05948XBT7 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-3 05948XBU4 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-4 05948XBV2 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-5 05948XBW0 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 2-A-6 05948XBX8 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D 3-A-1 05948XBY6  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D AP 05948XBZ3 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D B-1 05948XCA7 BB (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D B-2 05948XCB5  CCC (sf) B (sf) Watch Neg
Banc of America Mortgage 2003-D Trust 2003-D B-3 05948XCC3  CC(sf) CC (sf)

Banc of America Mortgage 2003-D Trust 2003-D B-4 05948XCD1  CC (sf) CC (sf)

Banc of America Mortgage 2003-D Trust 2003-D B-5 05948XCE9  CC (sf) CC (sf)

Banc of America Mortgage 2003-D Trust 2003-D WIO 05948XCH2  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 5-B-1 05948X2A8  CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 5-B-2 05948X2B6 CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 5-B-3 05948X2C4  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 1-B-5 05948X2F7 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 X-B-4 05948X2H3 CCC (sf) B (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 X-B-5 05948X2J9 CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 3-B-4 05948X2L4 CCC (sf) B (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 3-B-5 05948X2M2  CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 5-B-4 05948X2P5 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 5-B-5 05948X2Q3  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-1 2004-1 1-A-4 05948XV32  A-(sf) AAA (sf) Watch Neg
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Rating Actions (cont.)

U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Banc of America Mortgage Trust 2004-1 2004-1 1-A-6 05948XV57  A-(sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 1-A-16  05948XW72  AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 1-A-17  05948XW80  AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 1-A-18  05948XW98 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 1-A-19 05948XX22  A-(sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 2-A-1 05948XX71 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 2-A-2 05948XX89  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 3-A-1 05948XX97 B+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 4-A-1 05948XY21 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 4-A-2 05948XY39  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 5-A-1 05948XY47 AA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 5-A-I0 05948XY54  AA(sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 A-PO 05948XY62  A-(sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 15-10 05948XY70 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 30-10 05948XY88  AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 X-B-1 05948X746 BB+ (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 X-B-2 05948X753 B+ (sf) A (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 X-B-3 05948X761 CCC (sf) BB (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 3-B-1 05948X7279 CCC (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 3-B-2 05948X787 CCC (sf) A+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-1 2004-1 3-B-3 05948X795 CCC (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-1 05949AB41 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-2 05949AB58 BBB+ (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-3 05949AB66  AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-4 05949AB74  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-5 05949AB82 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-6 05949AB90 BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-7 05949AC24  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-8 05949AC32 BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-9 05949AC40 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-10  05949AC57 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-11  05949AC65 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-12 05949AC73 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-13  05949AC81 AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-14  05949AC99  AAA(sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-15 05949AD23  AAA (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 1-A-16  05949AD31  BBB+ (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 2-A-1 05949AD72 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 2-A-2 05949AD80  BBB+ (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 30-10 05949AD98 NR AAA (sf)  Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 3-A-1 05949AE22 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 20-10 05949AE30 NR AAA (sf) Watch Neg
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U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Rating Actions (cont.)

Banc of America Mortgage Trust 2004-11 2004-11 4-A-1 05949AE48  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 15-10 05949AE55 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 15-PO  05949AE63 BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 5-A-1 05949AE71 NR A (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 5-10 05949AE89 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 5-PO 05949AE97 NR A (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 X-PO 05949AF21 BBB+ (sf) AA (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 2-B-1 05949AF62 CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-11 2004-11 2-B-2 05949AF70 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-11 2004-11 5-B-1 05949AF96 NR B+ (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 5-B-2 05949AG20 NR CCC (sf) B (sf) Watch Neg
Banc of America Mortgage Trust 2004-11 2004-11 5-B-3 05949AG38 NR CCC (sf) CCC(sf)

Banc of America Mortgage Trust 2004-11 2004-11 5-B-4 05949AH29 NR CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-11 2004-11 5-B-5 05949AH37 NR CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 1-A-1 05948X6F3 BBB+ (sf) A (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 1-A-3 05948X6H9  BBB+ (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 1-A-4 05948X6J5 BBB+ (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 1-A-7 05948X6M8  BBB+ (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 1-A-9 05948X6P1 BBB+ (sf) BBB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 2-A-2 05948X6T3 BBB+ (sf) AA+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 2-A-4 05948X6V8  CCC (sf) A+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 3-A-1 05948X6W6 A+ (sf) A- (sf) Watch Pos
Banc of America Mortgage Trust 2004-5 2004-5 3-A-2 05948X6X4 A+ (sf) A- (sf) Watch Pos
Banc of America Mortgage Trust 2004-5 2004-5 3-A-3 05948X6Y2  AA+ (sf) AA+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 3-A-4 05948X6Z9  BBB- (sf) A- (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 3-A-6 05948X7B1 A+ (sf) A- (sf) Watch Pos
Banc of America Mortgage Trust 2004-5 2004-5 A-PO 05948X7C9  CCC (sf) BBB+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 15-I0  05948X7D7 NR AA+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 30-I0 05948X7E5 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 30-B-1  05948X7F2 CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 30-B-2  05948X7G0  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 30-B-3 05948X7H8  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 X-B-1 05948X7J4 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 X-B-2 05948X7K1 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 X-B-3 05948X7L9 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 15-B-1  05948X7M7 B (sf) B (sf) Watch Pos
Banc of America Mortgage Trust 2004-5 2004-5 15-B-2  05948X7N5  CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 15-B-3  05948X7P0 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 4-A-1 05948X7Q8  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 30-B-4 05949AGF1 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 30-B-5 05949AGG9 CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-5 2004-5 X-B-4 05949AGM6  CC (sf) CC (sf)
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Banc of America Mortgage Trust 2004-5 2004-5 1-30-10 NR AA (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 1-A-PO CCC (sf) BBB+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 2-30-10 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 2-A-PO CCC (sf) A+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 3-15-10 AA+ (sf) AA+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 3-A-PO CCC (sf) A- (sf) Watch Dev
Banc of America Mortgage Trust 2004-5 2004-5 4-15-10 AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-5 2004-5 4-A-PO CCC (sf) A+ (sf) Watch Dev
Banc of America Mortgage Trust 2004-8 2004-8 1-A-9 05949ASR2  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 1-A-19  05949ATB6  AA+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 1-A-20 05949ATC4 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-A-1 05949ATG5 NR BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-A-3 05949ATJ9 NR BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-A-4 05949ATK6  NR BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 3-A-1 05949ATL4 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 4-A-1 05949ATM2 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 5-A-1 05949ATNO  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 5-10 05949ATP5 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 5-PO 05949ATQ3  BBB+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 15-PO  05949ATS9 A+ (sf) AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 15-10 05949ATT7 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-B-1 05949ATX8 NR B+ (sf) BB+ (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-B-2 05949ATY6  NR CCC (sf) CCC(sf)

Banc of America Mortgage Trust 2004-8 2004-8 2-B-3 05949ATZ3 NR CCC (sf) CC(sf)

Banc of America Mortgage Trust 2004-8 2004-8 5-B-1 05949AUA6  CCC (sf) B (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 5-B-2 05949AUB4  CCC (sf) CCC (sf)

Banc of America Mortgage Trust 2004-8 2004-8 5-B-3 05949AUC2  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-8 2004-8 20-10 05949AUDO0 NR AAA (sf) Watch Neg
Banc of America Mortgage Trust 2004-8 2004-8 2-B-4 05949AUJ7 NR CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-8 2004-8 5-B-4 05949AUMO  CC (sf) CC (sf)

Banc of America Mortgage Trust 2004-8 2004-8 5-B-5 05949AUN8  CC (sf) CC (sf)

Bear Stearns ARM Trust 2001-4 2001-4 I-A 07384MCX8 NR A (sf) BB (sf) Watch Dev
Bear Stearns ARM Trust 2001-4 2001-4 II-A 07384MCY6 NR A (sf) BB (sf) Watch Dev
Bear Stearns ARM Trust 2001-4 2001-4 B-1 07384MDA7 NR BBB+ (sf) B (sf) Watch Dev
Bear Stearns ARM Trust 2001-4 2001-4 B-2 07384MDB5 NR B (sf) B (sf) Watch Dev
Bear Stearns ARM Trust 2001-4 2001-4 B-3 07384MDC3 NR CCC (sf) CCC(sf)

Bear Stearns ARM Trust 2002-11 2002-11 I-A-1 07384MSH6  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-11 2002-11 I-A-2 07384MSJ2  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-11 2002-11 I-A-3 07384MSK9  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-11 2002-11 I-M-1 07384MSM5 B (sf) AAA (sf)  Watch Neg
Bear Stearns ARM Trust 2002-11 2002-11 I-B-1 07384MSN3  CCC (sf) BBB- (sf) Watch Neg
Bear Stearns ARM Trust 2002-11 2002-11 I-B-2 07384MSP8  CCC (sf) CCC (sf)
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Bear Stearns ARM Trust 2002-12 2002-12 [-A-1 07384MQX3 AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-A-7 07384MRE4  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-X-1 07384MRF1  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-X-2 07384MRG9  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 II-A-1  07384MRH7 NR B+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 1I-A-2  07384MRJ3 NR B+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 1I-X-1 07384MRKO NR AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 II-A-3  07384MRL8 NR B- (sf) BBB+ (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-B-1 07384MRM6 BBB (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-B-2 07384MRN4  B- (sf) A+ (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 I-B-3 07384MRP9  CCC (sf) B+ (sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 II-B-1  07384MRQ7 NR CCC(sf) B(sf) Watch Neg
Bear Stearns ARM Trust 2002-12 2002-12 II-B-2  07384MRR5 NR CC (sf) CC (sf)

Bear Stearns ARM Trust 2002-12 2002-12 11-B-3 07384MRS3 NR CC (sf) CC (sf)

Bear Stearns ARM Trust 2003-5 2003-5 [-A-1 07384MWF5 AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 I-A-2 07384MWG3 AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 1-A-3 07384MWH1 AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 I-X 07384MWJ7  AA+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 [-B-1 07384MWK4 BBB+ (sf) AA+ (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 I-B-2 07384MWL2 B- (sf) BB (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 I-B-3 07384MWMO CC (sf) CC (sf)

Bear Stearns ARM Trust 2003-5 2003-5 1I-A-1 07384MWN8 A+ (sf) AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 1I-B-1 07384MWP3 B (sf) BBB- (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 11-B-2 07384MWQ1 CCC (sf) B- (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 1I-B-3 07384MWR9 CC (sf) CC (sf)

Bear Stearns ARM Trust 2003-5 2003-5 II-X 07384MXM9 NR AAA (sf) Watch Neg
Bear Stearns ARM Trust 2003-5 2003-5 I-B-4 07384MXN7 CC (sf) CC (sf)

Charlie Mac Trust 2004-1 2004-1 A-3 160762AC4  AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 A-4 160762AD2  AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 A-6 160762AF7 AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 A-7 160762AG5  AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 A-8 160762AH3  AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 A-9 160762AJ9 AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 PO 160762AK6  AA+ (sf) AAA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 B-1 160762AP5 BBB (sf) AA (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 B-2 160762AQ3 B- (sf) A (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 B-3 160762AR1  CCC (sf) BBB (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 B-4 160762AS9 CCC (sf) B (sf) Watch Neg
Charlie Mac Trust 2004-1 2004-1 B-5 160762AT7 CCC (sf) CCC (sf)

Chase Mortgage Finance Trust, Series 2002-S4 2002-S4 A-23 16162TT63 NR A (sf) BB (sf) Watch Dev
Chase Mortgage Finance Trust, Series 2002-S4 2002-S4 A-P 16162TT71 NR A (sf) BB (sf) Watch Dev
Chase Mortgage Finance Trust, Series 2002-S4 2002-S4 M 16162TT97  NR BBB+ (sf) BB (sf) Watch Dev
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U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

Chase Mortgage Finance Trust, Series 2002-S4 2002-S4 B-1 16162TU20 NR CCC (sf) BB (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2002-S4 2002-S4 B-2 16162TU38 NR CCC (sf) B (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-1 16162T3Q7 NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-2 16162T3R5 NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-3 16162T3S3 NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-4 16162T3T1 NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-X 16162T3U8  NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 A-P 16162T3V6 NR AAA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 M 16162T3X2 NR AA+ (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-1 16162T3Y0 NR AA (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-2 16162T3Z7 NR BBB+ (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-3 16162T4A1 NR BB (sf) Watch Neg
Chase Mortgage Finance Trust, Series 2003-S2 2003-S2 B-4 16162T4B9 NR B- (sf) Watch Neg
Chevy Chase Funding LLC 2004-A A-IO 16678R9V2  AA+ (sf) AAA (sf) Watch Neg
Chevy Chase Funding LLC 2004-A A-1 16678RBLO  AA+ (sf) AAA (sf) Watch Neg
Chevy Chase Funding LLC 2004-A A-NA 16678RBM8  AA+ (sf) AAA (sf) Watch Neg
Chevy Chase Funding LLC 2004-A B-2 16678RBN6  CC (sf) CC (sf)

Chevy Chase Funding LLC 2004-A B-1 16678RBT3  CCC (sf) BB (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 1-A-1 12669DBA5 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 1-A-13  12669DBN7 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 2-A-3 12669DBR8  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 2-A-4 12669DBS6  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 PO 12669DBT4 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 M 12669DBV9  BBB- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 B-1 12669DBW7  CCC (sf) BBB+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-19 2002-19 B-2 12669DBX5  CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2002-22 2002-22 A-20 12669C3U2  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-22 2002-22 PO 12669C3V0  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 A-1 12669DFV5  AA- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 A-2 12669DFW3  AA- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 A-3 12669DFX1 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 A-4 12669DFY9  AA- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 A-5 12669DFZ6  AA- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 PO 12669DGAO0 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 M 12669DGC6  BBB- (sf) BBB (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 B-1 12669DGD4 B (sf) B (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-26 2002-26 B-2 12669DGE2  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2002-38 2002-38 A-1 12669DTR9  BBB+ (sf) A (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-38 2002-38 A-3 12669DTT5  BBB+ (sf) A (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-38 2002-38 PO 12669DTU2  BBB+ (sf) A (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-38 2002-38 M 12669DTW8  B- (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2002-38 2002-38 B-1 12669DTX6  CC (sf) CC (sf)
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U.S. RMBS Classes Affected By The Oct. 25, 2012, Rating Actions

CHL Mortgage Pass-Through Trust 2002-38 2002-38 B-2 12669DTY4  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2002-39 2002-39 A-18 12669DUS5  A- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 A-36 12669DVL9  A- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 A-37 12669DVM7  A- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 PO 12669DVR6  A- (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 M 12669DVT2 B (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 B-1 12669DVU9  CCC (sf) BBB- (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2002-39 2002-39 B-2 12669DVV7  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-15 12669DB23 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-16 12669DB31 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-17 12669DB49  AAA (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-18 12669DB56  AAA (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-1 12669DZUS5 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-2 12669DZV3  AAA (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-2 2003-2 A-4 12669DZX9 A (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-27 2003-27 A-1 12669EHN9  BBB+ (sf) A (sf) Watch Dev
CHL Mortgage Pass-Through Trust 2003-27 2003-27 M 12669EHP4  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-37 2003-37 2-A-2 12669EES51 BB (sf) BBB- (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-37 2003-37 [-A-1 12669EYQ3 BB (sf) BBB (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-37 2003-37 2-A-1 12669EYS9 BBB- (sf) A- (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-37 2003-37 M 12669EYV2  CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2003-37 2003-37 B-1 12669EYWO0  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-8 2003-8 A-1 12669EAP1  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 A-2 12669EAQ9  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 A-3 12669EAR7  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 A-8 12669EAW6  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 PO 12669EAX4  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 M 12669EAZ9 B (sf) AA+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 B-1 12669EBA3 CCC (sf) A+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 B-2 12669EBB1 CCC (sf) B (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-8 2003-8 B-3 12669EBC9  CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2003-8 2003-8 B-4 12669EBD7  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 B-3 12669DF52 CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 B-4 12669DF60 CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 1-A-12 12669DZJ0  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 1-A-13  12669DZK7  AA (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 1-X 12669DZL5  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 2-A-1 12669DZM3  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 2-X 12669DZN1  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 PO 12669DZP6  AA (sf) AAA (sf)  Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 M 12669DZR2 BB (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 B-1 12669DZS0 B (sf) AA+ (sf) Watch Neg
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CHL Mortgage Pass-Through Trust 2003-J1 2003-J1 B-2 12669DZT8  CCC (sf) B+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 A-27 12669DW87  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 X 12669DX29  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 PO 12669DX37  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 M 12669DX52  BBB- (sf) AAA (sf)  Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 B-1 12669DX60 B (sf) AA+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 B-2 12669DX78  CCC (sf) A (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 B-3 12669DX86  CCC (sf) B+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J2 2003-J2 B-4 12669DX94  CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-1 12669D5Y0  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-2 12669D527  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-3 12669D6A1  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-8 12669D6F0 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-9 12669D6G8 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-A-10  12669D6H6  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 1-X 12669D6J2 AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 2-A-1 12669D6K9  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 2-X 12669D6L7  AA+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 PO 12669D6M5 A+ (sf) AAA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 M 12669D6P8  BBB+ (sf) AA+ (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-1 12669D6Q6 BB+ (sf) AA (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-2 12669D6R4  B- (sf) AA- (sf)  Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-3 12669EBN5  CCC (sf) A (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2003-J3 2003-J3 B-4 12669EBPO CCC (sf) BB (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2004-2 2004-2 1-A-1 12669FKR3 A (sf) BB (sf) Watch Dev
CHL Mortgage Pass-Through Trust 2004-2 2004-2 2-A-1 12669FKS1 A (sf) BB (sf) Watch Dev
CHL Mortgage Pass-Through Trust 2004-2 2004-2 3-A-1 12669FKT9 A (sf) BB (sf) Watch Dev
CHL Mortgage Pass-Through Trust 2004-2 2004-2 M 12669FKV4 B (sf) B (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2004-2 2004-2 B-1 12669FKW2  CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 3-A-1 12669GUM1  CCC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 3-A-2 12669GUN9 D (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 3-A-3 12669GUP4 D (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 4-A-1 12669GURO  CCC (sf) BB (sf) Watch Neg
CHL Mortgage Pass-Through Trust 2005-11 2005-11 4-A-2 12669GUS8 D (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 5-A-1 12669GUU3 NR CCC (sf) CCC(sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 5-A-2 12669GUV1  NR CCC (sf) CCC(sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 6-A-1 12669GUX7 NR CCC (sf) CCC(sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 6-A-2 12669GUY5 NR CCC (sf) CCC(sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 II-M-1  12669GVJ7  NR CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 II-B-1  12669GVK4 NR CC (sf) CC (sf)

CHL Mortgage Pass-Through Trust 2005-11 2005-11 III-B-2  12669GVL2  NR CC (sf) CC (sf)

Citigroup Mortgage Loan Trust 2003-HYB1 2003-HYB1 A 79549AYG8  BBB+ (sf) AAA (sf) Watch Neg
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Citigroup Mortgage Loan Trust 2003-HYB1 2003-HYB1 B-1 79549AYH6  CCC (sf) A- (sf) Watch Neg
Citigroup Mortgage Loan Trust 2003-HYB1 2003-HYB1 B-2 79549AYJ2 CCC (sf) B (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2 M-1 17307GAB4 A+ (sf) AAA (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2 M-2 17307GAC2  BBB+ (sf) AA+ (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2 M-3 17307GADO BB+ (sf) AA (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2 M-4 17307GAE8 BB+ (sf) A+ (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2  M-5 17307GAF5  BB- (sf) A (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2 M-6 17307GAG3  B-(sf) BB (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2003-HE2  M-7 17307GAH1  CCC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2004-2 I-A1 17307GMQ8 BBB (sf) BBB (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 I-A2 17307GMR6  BBB- (sf) BBB- (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 1I-A1 17307GMS4  AA+ (sf) AAA (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 10-2 17307GMU9  AA+ (sf) AAA (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 PO-1 17307GMV7  BBB- (sf) BBB- (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 PO-2 17307GMW5  AA+ (sf) AAA (sf) Watch Neg
Citigroup Mortgage Loan Trust Inc. 2004-2 B-1 17307GMX3  CCC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2004-2 B-2 17307GMY1 CC (sf) CC (sf)

Citigroup Mortgage Loan Trust Inc. 2004-2 B-3 17307GMZ8  CC (sf) CC (sf)

Citigroup Mortgage Loan Trust Inc. 2004-2 B-4 17307GNA2  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-7 M-1 22540VVP4 NR AAA (sf) AAA(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-7 M-2 22540VVQ2 NR AA+ (sf) AA+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-7 B 22540VVRO NR BBB (sf) BBB(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 [-A 22540VW24 NR BB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 II-A 22540VW32 NR BB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 III-A 22540VW40 NR BB+ (sf) AAA(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 IV-A 22540VW57 NR BB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13  III-X 22540VW73 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 C-B-1 22540VX23 NR B- (sf) A+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 C-B-2 22540VX31 NR CCC (sf) CCC(sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR13 C-B-3 22540VX49 NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 I-A-1 22540V4R0 NR A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 II-A-1 22540V4S8 NR A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 III-A-3  22540V4V1 NR A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 [-X 22540V4X7 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 II-X 22540V4Y5 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 III-X 22540V4Z2 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 C-B-1 22540V5C2 NR CCC (sf) B-(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 C-B-2 22540V5D0 NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR21 C-B-3 22540V5E8 NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 I-A-1 22541NNM7 NR BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 I-A-2 22541NNN5 NR BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 II-A-1 22541NNPO0  NR BBB+ (sf) AAA (sf) Watch Neg
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Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 1II-A-2  22541NNQ8 NR BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 II-A-3  22541NNR6 NR A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 I[-X 22541NNV7 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 II-X 22541INNW5 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 III-M-2 22541NNZ8 NR CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 C-B-1 22541NPA1 NR B (sf) B (sf) Watch Dev
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 C-B-2 22541NPB9  NR CCC (sf) B (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 C-B-3 22541NPC7 NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR28 II-A-4  22541NPJ2 NR BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 I-A-1 22541NXT1  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 II-A-1 22541NXU8  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 III-A-1  22541NXV6  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 III-A-2  22541NXW4 CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 III-A-3  22541INXX2  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 III-A-4  22541NXY0  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 IV-A-1  22541NXZ7  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 V-A-1 22541NYA1 NR BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2002-AR33 V-M-2  22541NYE3 NR BB+ (sf) A(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [-A-3 22541QPA4  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-4 22541QPB2  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-7 22541QPE6  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-10  22541QPH9  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [-A-14  22541QPM8 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-15  22541QPN6  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-16  22541QPP1  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [-A-19  22541QPS5  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-A-20  22541QPT3  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1I-A-1 22541QPV8  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 III-A-2  22541QPX4  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 III-A-3  22541QPY2  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 IV-A-1  22541QPZ9  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 V-A-1 22541Q0QA3  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 I-X 22541QQB1 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1I-X 22541QQC9  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1I-X 22541QQD7  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 A-X 22541QQE5  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 A-P 22541QQF2  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 1I-P 22541QQG0  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 V-P 22541QQH8  AA+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 C-B-1 22541QQJ4 B (sf) BB+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 C-B-2 22541QQK1  CCC (sf) CCC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 C-B-3 22541QQL9  CC (sf) CC (sf)
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Credit Suisse First Boston Mortgage Securities Corp. 2003-21 MI-B-1  22541QQM?7 B (sf) AA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 III-B-2  22541QQN5  CCC (sf) BB+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-21 III-B-3  22541QQP0  CCC (sf) CCC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 C-B-4 22541QQV7  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 III-B-4  22541QQY1 CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-21 [-A-22  22541QSB9 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  I-A-1 22541NA90 NR BB+ (sf) AA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  I-A-2 22541NB24 NR BB- (sf) A (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  II-A-1 22541NB32 NR BB (sf) AA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  II-A-2  22541NB40 NR BB- (sf) A (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  II-A-3 ~ 22541NB57 NR BB-(sf)  A(sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  [-X 22541NB73 NR AA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  II-X 22541NB81 NR AA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  III-M-1 22541INB99  AA+ (sf) AA+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  C-B-1 22541NC31 NR CCC (sf) CCC(sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  C-B-2 22541NC49 NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR5  C-B-3 22541NC56  NR CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  I-A-1 22541NQ36  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  [-A-2 22541NQ44  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  [-A-3 22541NQ51  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  II-A-1 22541NQ69  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  II-A-2  22541NQ77  BBB+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  [-X 22541NQ93 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  II-X 22541NR27 NR AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  III-M-1 22541NR35  AA+ (sf) AA+ (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  C-B-1 22541NR50  B-(sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  C-B-2 22541NR68  CCC (sf) BB- (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2003-AR9  C-B-3 22541NR76  CC (sf) CC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  I-A-1 22541Q6Y3 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  II-A-1 22541Q6Z0 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  III-A-1  22541Q7A4 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  IV-A-1  22541Q7B2 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  V-A-1 22541Q7C0 A+ (sf) AAA (sf) Watch Neg
Credit Suisse First Boston Mortgage Securities Corp. 2004-AR2  C-B-1 22541Q7L0 CCC (sf) CCC (sf)
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