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U.S. RMBS Classes Affected By The July 22,
2011, Rating Actions
The following tables provide the issuers, series, and CUSIPs for the classes of U.S. residential mortgage-backed

securities (RMBS) transactions affected by the July 22, 2011, rating actions. For the related press release, please see

"2,383 Ratings Lowered, 556 Ratings Affirmed On 238 U.S. RMBS Prime Jumbo Transactions Issued In

2005-2007; 50 Withdrawn " published July 22, 2011.

Rating Actions
Table 1

Rating Actions

Transaction Series Class Collateral CUSIP To From

Banc of America Funding 2005-1 Trust 2005-1 1-A-1 RMBS Prime
Jumbo

05946XPV9 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-2 RMBS Prime
Jumbo

05946XPW7 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-3 RMBS Prime
Jumbo

05946XPX5 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-4 RMBS Prime
Jumbo

05946XPY3 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-5 RMBS Prime
Jumbo

05946XPZ0 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-6 RMBS Prime
Jumbo

05946XQA4 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-7 RMBS Prime
Jumbo

05946XQB2 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-8 RMBS Prime
Jumbo

05946XQC0 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-9 RMBS Prime
Jumbo

05946XQD8 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 1-A-10 RMBS Prime
Jumbo

05946XQE6 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 30-IO RMBS Prime
Jumbo

05946XQF3 NR AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 30-PO RMBS Prime
Jumbo

05946XQG1 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 B-1 RMBS Prime
Jumbo

05946XQJ5 CC (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-1 Trust 2005-1 B-2 RMBS Prime
Jumbo

05946XQK2 CC (sf) CCC (sf)

Banc of America Funding 2005-2 Trust 2005-2 1-A-1 RMBS Prime
Jumbo

05946XSQ7 BBB+
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-3 RMBS Prime
Jumbo

05946XSS3 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-4 RMBS Prime
Jumbo

05946XST1 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-5 RMBS Prime
Jumbo

05946XSU8 BB+ (sf) AA+
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Funding 2005-2 Trust 2005-2 1-A-6 RMBS Prime
Jumbo

05946XSV6 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-7 RMBS Prime
Jumbo

05946XSW4 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-8 RMBS Prime
Jumbo

05946XSX2 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-9 RMBS Prime
Jumbo

05946XSY0 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-10 RMBS Prime
Jumbo

05946XSZ7 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-11 RMBS Prime
Jumbo

05946XTA1 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-12 RMBS Prime
Jumbo

05946XTB9 BB- (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-13 RMBS Prime
Jumbo

05946XTC7 NR AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-16 RMBS Prime
Jumbo

05946XTF0 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-17 RMBS Prime
Jumbo

05946XTG8 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-18 RMBS Prime
Jumbo

05946XTH6 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-19 RMBS Prime
Jumbo

05946XTJ2 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 1-A-20 RMBS Prime
Jumbo

05946XTK9 NR AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 2-A-1 RMBS Prime
Jumbo

05946XTL7 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 2-A-2 RMBS Prime
Jumbo

05946XTM5 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 2-A-3 RMBS Prime
Jumbo

05946XTN3 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 2-A-4 RMBS Prime
Jumbo

05946XTP8 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 2-A-5 RMBS Prime
Jumbo

05946XTQ6 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 30-IO RMBS Prime
Jumbo

05946XTT0 NR AAA
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 30-PO RMBS Prime
Jumbo

05946XTU7 BB- (sf) AA+
(sf)

Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 B-1 RMBS Prime
Jumbo

05946XTV5 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2005-2 Trust 2005-2 B-2 RMBS Prime
Jumbo

05946XTW3 CC (sf) CCC (sf)

Banc of America Funding 2005-4 Trust 2005-4 1-A-1 RMBS Prime
Jumbo

05946XZV8 AA (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 1-A-2 RMBS Prime
Jumbo

05946XZW6 BBB (sf) BBB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 1-A-3 RMBS Prime
Jumbo

05946XZX4 BBB (sf) BBB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 1-A-4 RMBS Prime
Jumbo

05946XZY2 BBB (sf) BBB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Funding 2005-4 Trust 2005-4 2-A-1 RMBS Prime
Jumbo

05946XZZ9 B+ (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 2-A-2 RMBS Prime
Jumbo

05946XA29 B (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 2-A-3 RMBS Prime
Jumbo

05946XA37 B+ (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 2-A-4 RMBS Prime
Jumbo

05946XA45 B (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 A-1 RMBS Prime
Jumbo

05946XA52 AA+
(sf)

AA+
(sf)

Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 A-2 RMBS Prime
Jumbo

05946XA60 AA (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 30-IO RMBS Prime
Jumbo

05946XA78 AA (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 30-PO RMBS Prime
Jumbo

05946XA86 B (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-4 Trust 2005-4 B-1 RMBS Prime
Jumbo

05946XA94 CC (sf) CCC (sf)

Banc of America Funding 2005-5 Trust 2005-5 1-A-1 RMBS Prime
Jumbo

05946XD34 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-4 RMBS Prime
Jumbo

05946XD67 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-5 RMBS Prime
Jumbo

05946XD75 BB (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-7 RMBS Prime
Jumbo

05946XD91 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-8 RMBS Prime
Jumbo

05946XE25 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-9 RMBS Prime
Jumbo

05946XE33 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-10 RMBS Prime
Jumbo

05946XE41 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 1-A-11 RMBS Prime
Jumbo

05946XE58 BB- (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 2-A-1 RMBS Prime
Jumbo

05946XE74 B- (sf) BBB (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 2-A-2 RMBS Prime
Jumbo

05946XE82 CCC (sf) B+ (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-1 RMBS Prime
Jumbo

05946XE90 CCC (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-2 RMBS Prime
Jumbo

05946XF24 B- (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-3 RMBS Prime
Jumbo

05946XF32 B- (sf) BB (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-4 RMBS Prime
Jumbo

05946XF40 CCC (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-5 RMBS Prime
Jumbo

05946XF57 CCC (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-6 RMBS Prime
Jumbo

05946XF65 CCC (sf) BB- (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 3-A-8 RMBS Prime
Jumbo

05946XF81 CCC (sf) BB- (sf) Watch
Neg

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 4

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

Banc of America Funding 2005-5 Trust 2005-5 30-IO RMBS Prime
Jumbo

05946XF99 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 30-PO RMBS Prime
Jumbo

05946XG23 CCC (sf) B+ (sf) Watch
Neg

Banc of America Funding 2005-5 Trust 2005-5 B-1 RMBS Prime
Jumbo

05946XG31 CC (sf) CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 1-A-1 RMBS Prime
Jumbo

05946XX57 B- (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 1-A-2 RMBS Prime
Jumbo

05946XX65 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-1 RMBS Prime
Jumbo

05946XX81 BBB-
(sf)

BBB-
(sf)

Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-2 RMBS Prime
Jumbo

05946XX99 B- (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-3 RMBS Prime
Jumbo

05946XY23 B (sf) AA- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-4 RMBS Prime
Jumbo

05946XY31 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-5 RMBS Prime
Jumbo

05946XY49 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-6 RMBS Prime
Jumbo

05946XY56 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-7 RMBS Prime
Jumbo

05946XY64 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-8 RMBS Prime
Jumbo

05946XY72 CCC (sf) BBB-
(sf)

Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 2-A-9 RMBS Prime
Jumbo

05946XY80 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 4-A-6 RMBS Prime
Jumbo

05946X2B8 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2005-8 Trust 2005-8 30-IO RMBS Prime
Jumbo

05946X3B7 NR AAA
(sf)

Watch
Neg

Banc of America Funding 2005-D Trust 2005-D A-1 RMBS Prime
Jumbo

06051GDM8 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Funding 2005-D Trust 2005-D A-2 RMBS Prime
Jumbo

06051GDN6 BB+ (sf) AA- (sf) Watch
Neg

Banc of America Funding 2005-D Trust 2005-D B-1 RMBS Prime
Jumbo

06051GDQ9 CC (sf) CCC (sf)

Banc of America Funding 2005-D Trust 2005-D B-2 RMBS Prime
Jumbo

06051GDR7 CC (sf) CCC (sf)

Banc of America Funding 2006-2 Trust 2006-2 1-A-1 RMBS Prime
Jumbo

05949QAA3 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 1-A-2 RMBS Prime
Jumbo

05949QAB1 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 1-A-4 RMBS Prime
Jumbo

05949QAD7 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-2 RMBS Prime
Jumbo

05949QAH8 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-3 RMBS Prime
Jumbo

05949QAJ4 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-4 RMBS Prime
Jumbo

05949QAK1 CC (sf) BBB+
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Funding 2006-2 Trust 2006-2 2-A-5 RMBS Prime
Jumbo

05949QAL9 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-6 RMBS Prime
Jumbo

05949QAM7 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-7 RMBS Prime
Jumbo

05949QAN5 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-8 RMBS Prime
Jumbo

05949QAP0 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-9 RMBS Prime
Jumbo

05949QAQ8 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-10 RMBS Prime
Jumbo

05949QAR6 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-11 RMBS Prime
Jumbo

05949QAS4 CCC (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-12 RMBS Prime
Jumbo

05949QAT2 CCC (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-13 RMBS Prime
Jumbo

05949QAU9 CCC (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-14 RMBS Prime
Jumbo

05949QAV7 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-15 RMBS Prime
Jumbo

05949QAW5 B+ (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-16 RMBS Prime
Jumbo

05949QAX3 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-17 RMBS Prime
Jumbo

05949QAY1 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-18 RMBS Prime
Jumbo

05949QAZ8 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-19 RMBS Prime
Jumbo

05949QBA2 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-20 RMBS Prime
Jumbo

05949QBB0 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-21 RMBS Prime
Jumbo

05949QBC8 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 2-A-22 RMBS Prime
Jumbo

05949QBD6 CC (sf) BBB+
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 4-A-1 RMBS Prime
Jumbo

05949QBG9 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 4-A-2 RMBS Prime
Jumbo

05949QBH7 CC (sf) BBB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 4-A-3 RMBS Prime
Jumbo

05949QBJ3 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 5-A-1 RMBS Prime
Jumbo

05949QBK0 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 5-A-2 RMBS Prime
Jumbo

05949QBL8 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 6-A-1 RMBS Prime
Jumbo

05949QBN4 CC (sf) BBB (sf) Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 6-A-2 RMBS Prime
Jumbo

05949QBP9 B+ (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-2 Trust 2006-2 6-A-3 RMBS Prime
Jumbo

05949QBQ7 CC (sf) BBB (sf) Watch
Neg

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 6

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

Banc of America Funding 2006-2 Trust 2006-2 6-A-4 RMBS Prime
Jumbo

05949QBR5 CC (sf) BBB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 1-A-1 RMBS Prime
Jumbo

058931AB2 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 1-A-2 RMBS Prime
Jumbo

058931AC0 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 2-A-1 RMBS Prime
Jumbo

058931AD8 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 2-A-2 RMBS Prime
Jumbo

058931AE6 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 3-A-1 RMBS Prime
Jumbo

058931AF3 CC (sf) BB+ (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 3-A-2 RMBS Prime
Jumbo

058931AG1 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-1 RMBS Prime
Jumbo

058931AH9 BB (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-2 RMBS Prime
Jumbo

058931AJ5 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-3 RMBS Prime
Jumbo

058931AK2 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-5 RMBS Prime
Jumbo

058931AM8 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-6 RMBS Prime
Jumbo

058931AN6 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-7 RMBS Prime
Jumbo

058931AP1 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-8 RMBS Prime
Jumbo

058931AQ9 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-9 RMBS Prime
Jumbo

058931AR7 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-10 RMBS Prime
Jumbo

058931AS5 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-11 RMBS Prime
Jumbo

058931AT3 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-12 RMBS Prime
Jumbo

058931AU0 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-13 RMBS Prime
Jumbo

058931AV8 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-14 RMBS Prime
Jumbo

058931AW6 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-17 RMBS Prime
Jumbo

058931AZ9 B+ (sf) AAA
(sf)

Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-18 RMBS Prime
Jumbo

058931BA3 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-19 RMBS Prime
Jumbo

058931BB1 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 4-A-20 RMBS Prime
Jumbo

058931BC9 CCC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-1 RMBS Prime
Jumbo

058931BD7 CCC (sf) BBB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-2 RMBS Prime
Jumbo

058931BE5 CC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Funding 2006-3 Trust 2006-3 5-A-3 RMBS Prime
Jumbo

058931BF2 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-4 RMBS Prime
Jumbo

058931BG0 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-5 RMBS Prime
Jumbo

058931BH8 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-6 RMBS Prime
Jumbo

058931BJ4 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-7 RMBS Prime
Jumbo

058931BK1 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-8 RMBS Prime
Jumbo

058931BL9 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 5-A-9 RMBS Prime
Jumbo

058931BM7 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 X-IO RMBS Prime
Jumbo

058931BP0 NR AAA
(sf)

Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 X-PO RMBS Prime
Jumbo

058931BQ8 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-3 Trust 2006-3 6-A-1 RMBS Prime
Jumbo

058931BN5 BB (sf) BB (sf) Watch
Neg

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

058931BR6 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-1 RMBS Prime
Jumbo

05950FAA3 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-3 RMBS Prime
Jumbo

05950FAC9 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-5 RMBS Prime
Jumbo

05950FAE5 CC (sf) B+ (sf) Watch
Neg

Banc of America Funding 2006-4 Trust 2006-4 A-6 RMBS Prime
Jumbo

05950FAF2 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-7 RMBS Prime
Jumbo

05950FAG0 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-8 RMBS Prime
Jumbo

05950FAH8 CC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-4 Trust 2006-4 A-9 RMBS Prime
Jumbo

05950FAJ4 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-10 RMBS Prime
Jumbo

05950FAK1 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-11 RMBS Prime
Jumbo

05950FAL9 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-12 RMBS Prime
Jumbo

05950FAM7 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-13 RMBS Prime
Jumbo

05950FAN5 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-14 RMBS Prime
Jumbo

05950FAP0 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-15 RMBS Prime
Jumbo

05950FAQ8 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-16 RMBS Prime
Jumbo

05950FAR6 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-17 RMBS Prime
Jumbo

05950FAS4 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Banc of America Funding 2006-4 Trust 2006-4 A-18 RMBS Prime
Jumbo

05950FAT2 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-19 RMBS Prime
Jumbo

05950FAU9 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-20 RMBS Prime
Jumbo

05950FAV7 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-21 RMBS Prime
Jumbo

05950FAW5 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-22 RMBS Prime
Jumbo

05950FAX3 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-23 RMBS Prime
Jumbo

05950FAY1 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-24 RMBS Prime
Jumbo

05950FAZ8 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-25 RMBS Prime
Jumbo

05950FBA2 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-26 RMBS Prime
Jumbo

05950FBB0 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-27 RMBS Prime
Jumbo

05950FBC8 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-28 RMBS Prime
Jumbo

05950FBD6 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-29 RMBS Prime
Jumbo

05950FBE4 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-30 RMBS Prime
Jumbo

05950FBF1 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 A-31 RMBS Prime
Jumbo

05950FBG9 CC (sf) CCC (sf)

Banc of America Funding 2006-4 Trust 2006-4 30-PO RMBS Prime
Jumbo

05950FBK0 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-1 RMBS Prime
Jumbo

05950NAA6 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-3 RMBS Prime
Jumbo

05950NAC2 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-5 RMBS Prime
Jumbo

05950NAE8 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-6 RMBS Prime
Jumbo

05950NAF5 CC (sf) CCC (sf)

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

05950NAG3 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-9 RMBS Prime
Jumbo

05950NAJ7 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-10 RMBS Prime
Jumbo

05950NAK4 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-11 RMBS Prime
Jumbo

05950NAL2 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-12 RMBS Prime
Jumbo

05950NAM0 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-13 RMBS Prime
Jumbo

05950NAN8 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 2-A-10 RMBS Prime
Jumbo

05950NBA5 CCC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Funding 2006-5 Trust 2006-5 2-A-11 RMBS Prime
Jumbo

05950NBB3 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 2-A-12 RMBS Prime
Jumbo

05950NBC1 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 3-A-1 RMBS Prime
Jumbo

05950NBE7 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 3-A-2 RMBS Prime
Jumbo

05950NBF4 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 3-A-3 RMBS Prime
Jumbo

05950NBG2 CC (sf) CCC (sf)

Banc of America Funding 2006-5 Trust 2006-5 3-A-4 RMBS Prime
Jumbo

05950NBH0 BBB (sf) AA- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-1 RMBS Prime
Jumbo

05950NBJ6 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-2 RMBS Prime
Jumbo

05950NBK3 BBB+
(sf)

AA+
(sf)

Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-3 RMBS Prime
Jumbo

05950NBL1 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-4 RMBS Prime
Jumbo

05950NBM9 B (sf) BBB-
(sf)

Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-5 RMBS Prime
Jumbo

05950NBN7 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-6 RMBS Prime
Jumbo

05950NBP2 BB+ (sf) A+ (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-7 RMBS Prime
Jumbo

05950NBQ0 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 4-A-8 RMBS Prime
Jumbo

05950NBR8 CCC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 30-IO RMBS Prime
Jumbo

05950NBS6 NR AA+
(sf)

Watch
Neg

Banc of America Funding 2006-5 Trust 2006-5 30-PO RMBS Prime
Jumbo

05950NBT4 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 2-A-1 RMBS Prime
Jumbo

058928AD4 CC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-B Trust 2006-B 2-A-2 RMBS Prime
Jumbo

058928AE2 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 3-A-1 RMBS Prime
Jumbo

058928AF9 CC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-B Trust 2006-B 3-A-2 RMBS Prime
Jumbo

058928AG7 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 4-A-1 RMBS Prime
Jumbo

058928AH5 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 5-A-1 RMBS Prime
Jumbo

058928AK8 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 6-A-1 RMBS Prime
Jumbo

058928AL6 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 6-A-2 RMBS Prime
Jumbo

058928AM4 CC (sf) CCC (sf)

Banc of America Funding 2006-B Trust 2006-B 7-A-1 RMBS Prime
Jumbo

058928AN2 CC (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-B Trust 2006-B 7-A-2 RMBS Prime
Jumbo

058928AP7 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Banc of America Funding 2006-C Trust 2006-C 1-A-1 RMBS Prime
Jumbo

058930AA6 CC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-C Trust 2006-C 1-A-2 RMBS Prime
Jumbo

058930AB4 CC (sf) CCC (sf)

Banc of America Funding 2006-C Trust 2006-C 2-A-1 RMBS Prime
Jumbo

058930AD0 CC (sf) CCC (sf)

Banc of America Funding 2006-C Trust 2006-C 2-A-2 RMBS Prime
Jumbo

058930AE8 CC (sf) CCC (sf)

Banc of America Funding 2006-C Trust 2006-C 3-A-1 RMBS Prime
Jumbo

058930AF5 B- (sf) BB (sf) Watch
Neg

Banc of America Funding 2006-C Trust 2006-C 4-A-1 RMBS Prime
Jumbo

058930AH1 CCC (sf) BB+ (sf) Watch
Neg

Banc of America Funding 2006-C Trust 2006-C 4-A-2 RMBS Prime
Jumbo

058930AJ7 CCC (sf) BB+ (sf) Watch
Neg

Banc of America Funding 2006-C Trust 2006-C 4-A-3 RMBS Prime
Jumbo

058930AK4 CCC (sf) BB+ (sf) Watch
Neg

Banc of America Funding 2006-C Trust 2006-C 4-A-4 RMBS Prime
Jumbo

058930AL2 CC (sf) CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 1-A-1 RMBS Prime
Jumbo

05950DAA8 CC (sf) CCC (sf)

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

05950DAB6 CC (sf) CCC (sf)

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

05950DAD2 CC (sf) CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 2-A-2 RMBS Prime
Jumbo

05950DAE0 CC (sf) CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 2-A-3 RMBS Prime
Jumbo

05950DAS9 CC (sf) CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 3-A-1 RMBS Prime
Jumbo

05950DAF7 CCC (sf) B (sf) Watch
Neg

Banc of America Funding 2006-E Trust 2006-E 3-A-2 RMBS Prime
Jumbo

05950DAG5 CC (sf) CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 4-A-1 RMBS Prime
Jumbo

05950DAH3 CC (sf) CCC (sf)

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

05950DAJ9 CC (sf) CCC (sf)

Banc of America Funding 2006-F Trust 2006-F 1-A-1 RMBS Prime
Jumbo

05950HAA9 B- (sf) BBB (sf) Watch
Neg

Banc of America Funding 2006-F Trust 2006-F 1-A-2 RMBS Prime
Jumbo

05950HAB7 CC (sf) CCC (sf)

Banc of America Funding 2006-F Trust 2006-F 2-A-1 RMBS Prime
Jumbo

05950HAD3 CC (sf) B- (sf) Watch
Neg

Banc of America Funding 2006-F Trust 2006-F 2-A-2 RMBS Prime
Jumbo

05950HAE1 CC (sf) CCC (sf)

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

05950HAF8 CC (sf) CCC (sf)

Banc of America Funding 2006-F Trust 2006-F 3-A-2 RMBS Prime
Jumbo

05950HAG6 CC (sf) CCC (sf)

Banc of America Mortgage 2005-H Trust 2005-H 1-A-1 RMBS Prime
Jumbo

05949CFT8 CC (sf) CCC (sf)

Banc of America Mortgage 2005-H Trust 2005-H 1-A-2 RMBS Prime
Jumbo

05949CFU5 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Banc of America Mortgage 2005-H Trust 2005-H 2-A-1 RMBS Prime
Jumbo

05949CFW1 CCC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 2-A-2 RMBS Prime
Jumbo

05949CFX9 CC (sf) CCC (sf)

Banc of America Mortgage 2005-H Trust 2005-H 2-A-3 RMBS Prime
Jumbo

05949CFY7 CCC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 2-A-4 RMBS Prime
Jumbo

05949CFZ4 CCC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 2-A-5 RMBS Prime
Jumbo

05949CGA8 CCC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 3-A-1 RMBS Prime
Jumbo

05949CGB6 B (sf) AA (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 3-A-2 RMBS Prime
Jumbo

05949CGC4 CC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 4-A-1 RMBS Prime
Jumbo

05949CGD2 BB (sf) BBB+
(sf)

Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 4-A-2 RMBS Prime
Jumbo

05949CGE0 AA- (sf) AAA
(sf)

Watch
Neg

Banc of America Mortgage 2005-H Trust 2005-H 4-A-3 RMBS Prime
Jumbo

05949CGF7 BB- (sf) BBB+
(sf)

Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 1-A-1 RMBS Prime
Jumbo

05949CHM1 CC (sf) CCC (sf)

Banc of America Mortgage 2005-I Trust 2005-I 1-A-2 RMBS Prime
Jumbo

05949CHN9 CC (sf) CCC (sf)

Banc of America Mortgage 2005-I Trust 2005-I 2-A-1 RMBS Prime
Jumbo

05949CHQ2 CC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 2-A-2 RMBS Prime
Jumbo

05949CHR0 CC (sf) CCC (sf)

Banc of America Mortgage 2005-I Trust 2005-I 2-A-3 RMBS Prime
Jumbo

05949CHS8 CC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 2-A-4 RMBS Prime
Jumbo

05949CHT6 CC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 2-A-5 RMBS Prime
Jumbo

05949CHU3 CC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 3-A-1 RMBS Prime
Jumbo

05949CHV1 B- (sf) BBB+
(sf)

Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 3-A-2 RMBS Prime
Jumbo

05949CHW9 CCC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 4-A-1 RMBS Prime
Jumbo

05949CHX7 BBB+
(sf)

BBB+
(sf)

Watch
Neg

Banc of America Mortgage 2005-I Trust 2005-I 4-A-2 RMBS Prime
Jumbo

05949CHY5 B (sf) B (sf) Watch
Neg

Banc of America Mortgage 2005-K Trust 2005-K I-A-1 RMBS Prime
Jumbo

05949CMP8 CC (sf) CCC (sf)

Banc of America Mortgage 2005-K Trust 2005-K I-A-2 RMBS Prime
Jumbo

05949CMQ6 CC (sf) CCC (sf)

Banc of America Mortgage 2005-K Trust 2005-K 2-A-1 RMBS Prime
Jumbo

05949CMS2 CC (sf) CCC (sf)

Banc of America Mortgage 2005-K Trust 2005-K 2-A-2 RMBS Prime
Jumbo

05949CMT0 CC (sf) CCC (sf)

Banc of America Mortgage 2005-K Trust 2005-K 4-A-1 RMBS Prime
Jumbo

05949CMV5 CCC (sf) BB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Mortgage 2005-K Trust 2005-K 4-A-2 RMBS Prime
Jumbo

05949CMW3 CC (sf) CCC (sf)

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

05949YAB4 CC (sf) CCC (sf)

Banc of America Mortgage 2006-1 Trust 2006-1 A-3 RMBS Prime
Jumbo

05949YAC2 CC (sf) CCC (sf)

Banc of America Mortgage 2006-1 Trust 2006-1 A-4 RMBS Prime
Jumbo

05949YAD0 CC (sf) CCC (sf)

Banc of America Mortgage 2006-1 Trust 2006-1 A-6 RMBS Prime
Jumbo

05949YAF5 CCC (sf) BB+ (sf) Watch
Neg

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

05950GAA1 CC (sf) CCC (sf)

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

05950GAB9 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-3 RMBS Prime
Jumbo

05950GAC7 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-5 RMBS Prime
Jumbo

05950GAE3 CC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2006-2 Trust 2006-2 A-11 RMBS Prime
Jumbo

05950GAL7 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-12 RMBS Prime
Jumbo

05950GAM5 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-13 RMBS Prime
Jumbo

05950GAN3 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-14 RMBS Prime
Jumbo

05950GAP8 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-15 RMBS Prime
Jumbo

05950GAQ6 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-16 RMBS Prime
Jumbo

05950GAR4 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-17 RMBS Prime
Jumbo

05950GAS2 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-18 RMBS Prime
Jumbo

05950GAT0 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-19 RMBS Prime
Jumbo

05950GAU7 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-20 RMBS Prime
Jumbo

05950GAV5 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-21 RMBS Prime
Jumbo

05950GAW3 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-22 RMBS Prime
Jumbo

05950GAX1 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-23 RMBS Prime
Jumbo

05950GAY9 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-24 RMBS Prime
Jumbo

05950GAZ6 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-25 RMBS Prime
Jumbo

05950GBA0 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-26 RMBS Prime
Jumbo

05950GBB8 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-27 RMBS Prime
Jumbo

05950GBC6 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Banc of America Mortgage 2006-2 Trust 2006-2 A-28 RMBS Prime
Jumbo

05950GBD4 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-29 RMBS Prime
Jumbo

05950GBE2 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-30 RMBS Prime
Jumbo

05950GBF9 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-31 RMBS Prime
Jumbo

05950GBG7 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-32 RMBS Prime
Jumbo

05950GBH5 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-33 RMBS Prime
Jumbo

05950GBJ1 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-34 RMBS Prime
Jumbo

05950GBK8 CC (sf) CCC (sf)

Banc of America Mortgage 2006-2 Trust 2006-2 A-35 RMBS Prime
Jumbo

05950GBL6 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-1 RMBS Prime
Jumbo

05950LAA0 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-2 RMBS Prime
Jumbo

05950LAB8 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-4 RMBS Prime
Jumbo

05950LAD4 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-5 RMBS Prime
Jumbo

05950LAE2 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-6 RMBS Prime
Jumbo

05950LAF9 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-9 RMBS Prime
Jumbo

05950LAJ1 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-10 RMBS Prime
Jumbo

05950LAK8 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-11 RMBS Prime
Jumbo

05950LAL6 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-12 RMBS Prime
Jumbo

05950LAM4 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-14 RMBS Prime
Jumbo

05950LAP7 CC (sf) CCC (sf)

Banc of America Mortgage 2006-3 Trust 2006-3 1-A-15 RMBS Prime
Jumbo

05950LAQ5 CCC (sf) B+ (sf) Watch
Neg

Banc of America Mortgage 2006-3 Trust 2006-3 30-PO RMBS Prime
Jumbo

05950LAU6 CC (sf) CCC (sf)

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

05949CRP3 CC (sf) B (sf) Watch
Neg

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

05949CRQ1 CC (sf) B (sf) Watch
Neg

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

05949CRS7 CC (sf) B+ (sf) Watch
Neg

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

05949CRT5 CC (sf) B (sf) Watch
Neg

Banc of America Mortgage 2006-A Trust 2006-A 3-A-1 RMBS Prime
Jumbo

05949CRU2 BB- (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage 2006-A Trust 2006-A 3-A-2 RMBS Prime
Jumbo

05949CRV0 CCC (sf) BBB-
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Mortgage 2006-A Trust 2006-A 4-A-1 RMBS Prime
Jumbo

05949CRW8 BB (sf) AAA
(sf)

Watch
Neg

Banc of America Mortgage 2006-A Trust 2006-A 4-A-2 RMBS Prime
Jumbo

05949CRX6 B- (sf) AAA
(sf)

Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-1 RMBS Prime
Jumbo

05952HAA7 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-7 RMBS Prime
Jumbo

05952HAG4 B+ (sf) B+ (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-8 RMBS Prime
Jumbo

05952HAH2 B+ (sf) B+ (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-9 RMBS Prime
Jumbo

05952HAJ8 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-12 RMBS Prime
Jumbo

05952HAM1 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-18 RMBS Prime
Jumbo

05952HAT6 B- (sf) B+ (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-28 RMBS Prime
Jumbo

05952HBD0 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage 2007-1 Trust 2007-1 1-M RMBS Prime
Jumbo

05952HCR8 CC (sf) CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-17 RMBS Prime
Jumbo

05952HCD9 CCC (sf) B- (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-21 RMBS Prime
Jumbo

05952HCH0 CCC (sf) B- (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-M RMBS Prime
Jumbo

05952HCV9 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-5 1-A-1 RMBS Prime
Jumbo

05949CAA4 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-2 RMBS Prime
Jumbo

05949CAB2 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-3 RMBS Prime
Jumbo

05949CAC0 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-4 RMBS Prime
Jumbo

05949CAD8 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-5 RMBS Prime
Jumbo

05949CAE6 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-6 RMBS Prime
Jumbo

05949CAF3 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-8 RMBS Prime
Jumbo

05949CAH9 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-9 RMBS Prime
Jumbo

05949CAJ5 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-11 RMBS Prime
Jumbo

05949CAL0 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-12 RMBS Prime
Jumbo

05949CAM8 AA+
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-13 RMBS Prime
Jumbo

05949CAN6 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-14 RMBS Prime
Jumbo

05949CAP1 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-15 RMBS Prime
Jumbo

05949CAQ9 BB+ (sf) AA+
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Mortgage Securities Inc 2005-5 1-A-16 RMBS Prime
Jumbo

05949CAR7 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-17 RMBS Prime
Jumbo

05949CAS5 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-18 RMBS Prime
Jumbo

05949CAT3 NR AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-19 RMBS Prime
Jumbo

05949CAU0 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-20 RMBS Prime
Jumbo

05949CAV8 NR AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-22 RMBS Prime
Jumbo

05949CAX4 BBB-
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-23 RMBS Prime
Jumbo

05949CAY2 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-24 RMBS Prime
Jumbo

05949CAZ9 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-25 RMBS Prime
Jumbo

05949CBA3 BBB-
(sf)

AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 1-A-26 RMBS Prime
Jumbo

05949CBB1 NR AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 30-IO RMBS Prime
Jumbo

05949CBD7 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 30-PO RMBS Prime
Jumbo

05949CBE5 BB+ (sf) AA+
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-5 15-B-1 RMBS Prime
Jumbo

05949CBM7 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 1-A-1 RMBS Prime
Jumbo

05949CEA0 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 1-A-2 RMBS Prime
Jumbo

05949CEB8 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 2-A-1 RMBS Prime
Jumbo

05949CED4 CC (sf) B (sf) Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 2-A-2 RMBS Prime
Jumbo

05949CEE2 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 2-A-3 RMBS Prime
Jumbo

05949CEF9 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 2-A-4 RMBS Prime
Jumbo

05949CEG7 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 2-A-5 RMBS Prime
Jumbo

05949CEH5 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-G 3-A-1 RMBS Prime
Jumbo

05949CEJ1 B+ (sf) AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 3-A-2 RMBS Prime
Jumbo

05949CEK8 CCC (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 4-A-1 RMBS Prime
Jumbo

05949CEL6 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 4-A-2 RMBS Prime
Jumbo

05949CEM4 B+ (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 4-A-3 RMBS Prime
Jumbo

05949CEN2 BBB+
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Securities Inc 2005-G 4-A-4 RMBS Prime
Jumbo

05949CEP7 B+ (sf) BBB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Mortgage Securities Inc 2005-L 1-A-1 RMBS Prime
Jumbo

05949CPD2 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 1-A-2 RMBS Prime
Jumbo

05949CPE0 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 2-A-1 RMBS Prime
Jumbo

05949CPG5 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 2-A-2 RMBS Prime
Jumbo

05949CPH3 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 2-A-3 RMBS Prime
Jumbo

05949CPJ9 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 2-A-4 RMBS Prime
Jumbo

05949CPK6 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 2-A-5 RMBS Prime
Jumbo

05949CPL4 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 3-A-1 RMBS Prime
Jumbo

05949CPM2 CCC (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Securities Inc 2005-L 3-A-2 RMBS Prime
Jumbo

05949CPN0 CC (sf) CCC (sf)

Banc of America Mortgage Securities Inc 2005-L 4-A-1 RMBS Prime
Jumbo

05949CPP5 B- (sf) B (sf) Watch
Neg

Banc of America Mortgage Securities Inc 2005-L 4-A-2 RMBS Prime
Jumbo

05949CPQ3 CC (sf) CCC (sf)

Banc of America Mortgage Trust 2005-4 2005-4 1-A-1 RMBS Prime
Jumbo

05949A5A4 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-2 RMBS Prime
Jumbo

05949A5B2 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-3 RMBS Prime
Jumbo

05949A5C0 BB+ (sf) AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-4 RMBS Prime
Jumbo

05949A5D8 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-5 RMBS Prime
Jumbo

05949A5E6 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-10 RMBS Prime
Jumbo

05949A5K2 BB+ (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-11 RMBS Prime
Jumbo

05949A5L0 NR AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A-12 RMBS Prime
Jumbo

05949A5M8 NR AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 1-A13 RMBS Prime
Jumbo

05949A5N6 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 2-A-1 RMBS Prime
Jumbo

05949A5Q9 B (sf) A (sf) Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 A-IO RMBS Prime
Jumbo

05949A5R7 NR AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-4 2005-4 A-PO RMBS Prime
Jumbo

05949A5S5 CCC (sf) BB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-8 2005-8 A-1 RMBS Prime
Jumbo

05949CGN0 BB+ (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 I-A-1 RMBS Prime
Jumbo

05949CJF4 B- (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-4 RMBS Prime
Jumbo

05949CJJ6 CCC (sf) B- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Banc of America Mortgage Trust 2005-9 2005-9 1-A-5 RMBS Prime
Jumbo

05949CJK3 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-6 RMBS Prime
Jumbo

05949CJL1 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-7 RMBS Prime
Jumbo

05949CJM9 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-8 RMBS Prime
Jumbo

05949CJN7 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-9 RMBS Prime
Jumbo

05949CJP2 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-10 RMBS Prime
Jumbo

05949CJQ0 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 1-A-12 RMBS Prime
Jumbo

05949CJS6 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 30-PO RMBS Prime
Jumbo

05949CJV9 CCC (sf) B- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 2-A-1 RMBS Prime
Jumbo

05949CJW7 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 3-A-1 RMBS Prime
Jumbo

05949CJX5 BBB (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 3-A-2 RMBS Prime
Jumbo

05949CKH8 BBB (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 3-A-3 RMBS Prime
Jumbo

05949CKJ4 BBB (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 4-A-1 RMBS Prime
Jumbo

05949CJY3 A- (sf) A- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 4-A-2 RMBS Prime
Jumbo

05949CKK1 A- (sf) A- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 4-A-3 RMBS Prime
Jumbo

05949CKL9 A- (sf) A- (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 15-IO RMBS Prime
Jumbo

05949CJZ0 AAA
(sf)

AAA
(sf)

Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 15-PO RMBS Prime
Jumbo

05949CKA3 CCC (sf) BBB (sf) Watch
Neg

Banc of America Mortgage Trust 2005-9 2005-9 B-1 RMBS Prime
Jumbo

05949CKB1 CC (sf) CCC (sf)

Banc of America Mortgage Trust 2005-9 2005-9 B-2 RMBS Prime
Jumbo

05949CKC9 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-1 2005-1 I-A-1 RMBS Prime
Jumbo

07387AAA3 B+ (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 II-A-1 RMBS Prime
Jumbo

07387AAB1 B+ (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 II-A-2 RMBS Prime
Jumbo

07387AAD7 B+ (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 III-A-1 RMBS Prime
Jumbo

07387AAE5 B+ (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 IV-A-1 RMBS Prime
Jumbo

07387AAF2 B+ (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 B-1 RMBS Prime
Jumbo

07387AAK1 CCC (sf) B- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-1 2005-1 B-2 RMBS Prime
Jumbo

07387AAL9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Bear Stearns ARM Trust 2005-1 2005-1 B-3 RMBS Prime
Jumbo

07387AAM7 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-10 2005-10 A-1 RMBS Prime
Jumbo

07387AER2 BB+ (sf) BBB+
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-10 2005-10 A-2 RMBS Prime
Jumbo

07387AES0 CCC (sf) BB+ (sf) Watch
Neg

Bear Stearns ARM Trust 2005-10 2005-10 A-3 RMBS Prime
Jumbo

07387AET8 CCC (sf) BB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-10 2005-10 M RMBS Prime
Jumbo

07387AEV3 CC (sf) B- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-10 2005-10 B-1 RMBS Prime
Jumbo

07387AEY7 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-11 2005-11 I-A-1 RMBS Prime
Jumbo

07387AFF7 BBB-
(sf)

AA (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 II-A-1 RMBS Prime
Jumbo

07387AFG5 BBB-
(sf)

AA (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 III-A-1 RMBS Prime
Jumbo

07387AFH3 BBB-
(sf)

AA (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 IV-A-1 RMBS Prime
Jumbo

07387AFJ9 BBB-
(sf)

AA (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 V-A-1 RMBS Prime
Jumbo

07387AFK6 A (sf) AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 V-A-2 RMBS Prime
Jumbo

07387AFL4 BB+ (sf) AA (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 B-1 RMBS Prime
Jumbo

07387AFP5 CCC (sf) BB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-11 2005-11 B-2 RMBS Prime
Jumbo

07387AFQ3 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-11 2005-11 B-3 RMBS Prime
Jumbo

07387AFR1 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-2 2005-2 A-1 RMBS Prime
Jumbo

07384M7C0 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-2 2005-2 A-2 RMBS Prime
Jumbo

07384M7D8 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-2 2005-2 A-3 RMBS Prime
Jumbo

07384M7M8 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-2 2005-2 A-4 RMBS Prime
Jumbo

07384M7N6 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 I-A-1 RMBS Prime
Jumbo

07387ABL8 CCC (sf) BBB-
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 II-A-2 RMBS Prime
Jumbo

07387ABN4 CCC (sf) BBB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 II-A-3 RMBS Prime
Jumbo

07387ABP9 CCC (sf) BBB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 III-A-1 RMBS Prime
Jumbo

07387ABR5 CCC (sf) BBB-
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 IV-A-1 RMBS Prime
Jumbo

07387ABS3 CCC (sf) BBB-
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 B-1 RMBS Prime
Jumbo

07387ABW4 CC (sf) BB- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-4 2005-4 B-2 RMBS Prime
Jumbo

07387ABX2 CC (sf) B- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Bear Stearns ARM Trust 2005-4 2005-4 B-3 RMBS Prime
Jumbo

07387ABY0 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-4 2005-4 B-4 RMBS Prime
Jumbo

07387ABZ7 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-4 2005-4 B-5 RMBS Prime
Jumbo

07387ACA1 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-5 2005-5 A-1 RMBS Prime
Jumbo

07387ACJ2 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-5 2005-5 A-2 RMBS Prime
Jumbo

07387ACK9 AAA
(sf)

AAA
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-5 2005-5 M RMBS Prime
Jumbo

07387ACL7 BBB-
(sf)

AA+
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-6 2005-6 I A-1 RMBS Prime
Jumbo

07387ADG7 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-6 2005-6 II-A-1 RMBS Prime
Jumbo

07387ADH5 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-6 2005-6 III A-1 RMBS Prime
Jumbo

07387ADJ1 CC (sf) B- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-6 2005-6 IV-A-1 RMBS Prime
Jumbo

07387ADK8 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-6 2005-6 V-A-1 RMBS Prime
Jumbo

07387ADM4 CC (sf) BB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-7 2005-7 1-A-1 RMBS Prime
Jumbo

07387ACX1 B- (sf) BB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-7 2005-7 1-A-2 RMBS Prime
Jumbo

07387ADX0 CC (sf) B- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-7 2005-7 II-A-1 RMBS Prime
Jumbo

07387ACY9 B- (sf) BBB-
(sf)

Watch
Neg

Bear Stearns ARM Trust 2005-7 2005-7 II-A-2 RMBS Prime
Jumbo

07387ADY8 CC (sf) B- (sf) Watch
Neg

Bear Stearns ARM Trust 2005-7 2005-7 B-1 RMBS Prime
Jumbo

07387ADA0 CC (sf) CCC (sf)

Bear Stearns ARM Trust 2005-9 2005-9 A-1 RMBS Prime
Jumbo

07387AEG6 B- (sf) BBB (sf) Watch
Neg

Bear Stearns ARM Trust 2005-9 2005-9 A-2 RMBS Prime
Jumbo

07387AEH4 CC (sf) B (sf) Watch
Neg

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 1-A-1 RMBS Prime
Jumbo

16162WPB9 CCC (sf) B (sf) Watch
Neg

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 1-A2 RMBS Prime
Jumbo

16162WPC7 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 2-A1 RMBS Prime
Jumbo

16162WPD5 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 2-A2 RMBS Prime
Jumbo

16162WPE3 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 2-A3 RMBS Prime
Jumbo

16162WPF0 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 2-A4 RMBS Prime
Jumbo

16162WPG8 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 2-A5 RMBS Prime
Jumbo

16162WPH6 CC (sf) CCC (sf)

Chase Mortgage Finance Trust Series
2005-A1

2005-A-1 3-A4 RMBS Prime
Jumbo

16162WPM5 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

ChaseFlex Trust Series 2005-1 2005-1 1-A1 RMBS Prime
Jumbo

16165TAA1 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 1-A2 RMBS Prime
Jumbo

16165TAB9 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 1-A3 RMBS Prime
Jumbo

16165TAC7 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 1-A4 RMBS Prime
Jumbo

16165TAD5 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 1-A5 RMBS Prime
Jumbo

16165TAE3 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A1 RMBS Prime
Jumbo

16165TAF0 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A2 RMBS Prime
Jumbo

16165TAG8 B- (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A3 RMBS Prime
Jumbo

16165TAH6 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A4 RMBS Prime
Jumbo

16165TAJ2 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A5 RMBS Prime
Jumbo

16165TAK9 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 2-A6 RMBS Prime
Jumbo

16165TAL7 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 3-A1 RMBS Prime
Jumbo

16165TAM5 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 A-P RMBS Prime
Jumbo

16165TAN3 CCC (sf) BBB-
(sf)

Watch
Neg

ChaseFlex Trust Series 2005-1 2005-1 M RMBS Prime
Jumbo

16165TAR4 CC (sf) CCC (sf)

ChaseFlex Trust Series 2005-1 2005-1 B-1 RMBS Prime
Jumbo

16165TAS2 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-1 RMBS Prime
Jumbo

126694MK1 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-2 RMBS Prime
Jumbo

126694ML9 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-3 RMBS Prime
Jumbo

126694MM7 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-4 RMBS Prime
Jumbo

126694MN5 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-5 RMBS Prime
Jumbo

126694MP0 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-6 RMBS Prime
Jumbo

126694MQ8 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 A-1-7 RMBS Prime
Jumbo

126694MR6 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 A-1-8 RMBS Prime
Jumbo

126694MS4 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 A-1-9 RMBS Prime
Jumbo

126694MT2 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-10 RMBS Prime
Jumbo

126694MU9 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-11 RMBS Prime
Jumbo

126694MV7 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-12 RMBS Prime
Jumbo

126694MW5 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-13 RMBS Prime
Jumbo

126694MX3 CCC (sf) BB- (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-26 2005-26 1-A-14 RMBS Prime
Jumbo

126694NP9 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 2-A-1 RMBS Prime
Jumbo

126694MY1 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-26 2005-26 PO RMBS Prime
Jumbo

126694NA2 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-1 RMBS Prime
Jumbo

12669GQQ7 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-2 RMBS Prime
Jumbo

12669GQR5 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-3 RMBS Prime
Jumbo

12669GQS3 B (sf) AA+
(sf)

Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-4 RMBS Prime
Jumbo

12669GQT1 B (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-5 RMBS Prime
Jumbo

12669GQU8 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-6 RMBS Prime
Jumbo

12669GQV6 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 A-7 RMBS Prime
Jumbo

12669GQW4 B (sf) AA+
(sf)

Watch
Neg

CHL Mortgage Pass Through Trust 2005-5 2005-5 PO RMBS Prime
Jumbo

12669GQY0 CCC (sf) BBB (sf) Watch
Neg

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

12543WAA6 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 2-A-1 RMBS Prime
Jumbo

12543WAC2 CCC (sf) BBB (sf) Watch
Neg

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

12543WAE8 CC (sf) CCC (sf)

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

12543WAF5 CC (sf) CCC (sf)

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

12543WAG3 CC (sf) CCC (sf)

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

12543WAH1 CC (sf) CCC (sf)

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

12543WAJ7 CC (sf) CCC (sf)

CHL Mortgage Pass Through Trust 2006-18 2006-18 PO RMBS Prime
Jumbo

12543WAM0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-1 RMBS Prime
Jumbo

12669GB91 NR BB- (sf)

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-2 RMBS Prime
Jumbo

12669GC25 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-3 RMBS Prime
Jumbo

12669GC33 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-4 RMBS Prime
Jumbo

12669GC41 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-5 RMBS Prime
Jumbo

12669GC58 BB- (sf) AA+
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-6 RMBS Prime
Jumbo

12669GC66 CCC (sf) BBB-
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-7 RMBS Prime
Jumbo

12669GC74 CCC (sf) BBB-
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-8 RMBS Prime
Jumbo

12669GC82 CCC (sf) BBB-
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-9 RMBS Prime
Jumbo

12669GC90 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-10 RMBS Prime
Jumbo

12669GD24 NR B- (sf)

CHL Mortgage Pass-Through Trust 2005-13 2005-13 A-11 RMBS Prime
Jumbo

12669GD32 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-13 2005-13 PO RMBS Prime
Jumbo

12669GD40 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-14 2005-14 A-1 RMBS Prime
Jumbo

12669GK59 CC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-14 2005-14 A-2 RMBS Prime
Jumbo

12669GK67 BB+ (sf) AAA
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2005-14 2005-14 A-3 RMBS Prime
Jumbo

12669GK75 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-14 2005-14 A-4 RMBS Prime
Jumbo

12669GK83 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-14 2005-14 PO RMBS Prime
Jumbo

12669GK91 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-16 2005-16 A-1 RMBS Prime
Jumbo

12669G2T7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-1 RMBS Prime
Jumbo

12669G5M9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-2 RMBS Prime
Jumbo

12669G5N7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-4 RMBS Prime
Jumbo

12669G5Q0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-5 RMBS Prime
Jumbo

12669G5R8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-6 RMBS Prime
Jumbo

12669G5S6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-7 RMBS Prime
Jumbo

12669G5T4 CCC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-8 RMBS Prime
Jumbo

12669G5U1 CCC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-9 RMBS Prime
Jumbo

12669G5V9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-10 RMBS Prime
Jumbo

12669G5W7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 1-A-11 RMBS Prime
Jumbo

12669G5X5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 PO RMBS Prime
Jumbo

12669G6B2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-17 2005-17 2-A-1 RMBS Prime
Jumbo

12669G5Z0 CC (sf) BB- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-17 2005-17 2-A-2 RMBS Prime
Jumbo

12669G6A4 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-1 RMBS Prime
Jumbo

126694EH7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-2 RMBS Prime
Jumbo

126694EJ3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-3 RMBS Prime
Jumbo

126694EK0 CCC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-5 RMBS Prime
Jumbo

126694EM6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-6 RMBS Prime
Jumbo

126694EN4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-7 RMBS Prime
Jumbo

126694EP9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 A-8 RMBS Prime
Jumbo

126694FV5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-18 2005-18 PO RMBS Prime
Jumbo

126694EQ7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-2 RMBS Prime
Jumbo

126694EZ7 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-3 RMBS Prime
Jumbo

126694FA1 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-4 RMBS Prime
Jumbo

126694FB9 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-5 RMBS Prime
Jumbo

126694FC7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-6 RMBS Prime
Jumbo

126694FD5 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-7 RMBS Prime
Jumbo

126694FN3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-8 RMBS Prime
Jumbo

126694FP8 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-9 RMBS Prime
Jumbo

126694FQ6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-10 RMBS Prime
Jumbo

126694FR4 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-11 RMBS Prime
Jumbo

126694FS2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 A-12 RMBS Prime
Jumbo

126694FT0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-20 2005-20 PO RMBS Prime
Jumbo

126694FE3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-23 2005-23 A-1 RMBS Prime
Jumbo

126694GU6 CCC (sf) BBB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-23 2005-23 A-2 RMBS Prime
Jumbo

126694GV4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-23 2005-23 PO RMBS Prime
Jumbo

126694GW2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-1 RMBS Prime
Jumbo

126694JR0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-2 RMBS Prime
Jumbo

126694JS8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-3 RMBS Prime
Jumbo

126694JT6 CCC (sf) BB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-4 RMBS Prime
Jumbo

126694JU3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-7 RMBS Prime
Jumbo

126694JX7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-8 RMBS Prime
Jumbo

126694JY5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-9 RMBS Prime
Jumbo

126694JZ2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-11 RMBS Prime
Jumbo

126694KB3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-12 RMBS Prime
Jumbo

126694KC1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-13 RMBS Prime
Jumbo

126694KD9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-14 RMBS Prime
Jumbo

126694KE7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-15 RMBS Prime
Jumbo

126694KF4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-16 RMBS Prime
Jumbo

126694KG2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-17 RMBS Prime
Jumbo

126694KH0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-18 RMBS Prime
Jumbo

126694KJ6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-19 RMBS Prime
Jumbo

126694KK3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-20 RMBS Prime
Jumbo

126694KL1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-21 RMBS Prime
Jumbo

126694KM9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-22 RMBS Prime
Jumbo

126694KN7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-23 RMBS Prime
Jumbo

126694KP2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-24 RMBS Prime
Jumbo

126694KQ0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-25 RMBS Prime
Jumbo

126694KR8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-26 RMBS Prime
Jumbo

126694KS6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-27 RMBS Prime
Jumbo

126694KT4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-28 RMBS Prime
Jumbo

126694KU1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-29 RMBS Prime
Jumbo

126694KV9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-30 RMBS Prime
Jumbo

126694KW7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-32 RMBS Prime
Jumbo

126694KY3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-33 RMBS Prime
Jumbo

126694KZ0 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-34 RMBS Prime
Jumbo

126694LA4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-35 RMBS Prime
Jumbo

126694LB2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-36 RMBS Prime
Jumbo

126694LC0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-37 RMBS Prime
Jumbo

126694LD8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-38 RMBS Prime
Jumbo

126694LE6 CCC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-39 RMBS Prime
Jumbo

126694LF3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-41 RMBS Prime
Jumbo

126694LH9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 PO RMBS Prime
Jumbo

126694LJ5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-1 RMBS Prime
Jumbo

126694PF9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-2 RMBS Prime
Jumbo

126694PG7 CCC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-3 RMBS Prime
Jumbo

126694PH5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-4 RMBS Prime
Jumbo

126694PJ1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-5 RMBS Prime
Jumbo

126694PK8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-6 RMBS Prime
Jumbo

126694PL6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-7 RMBS Prime
Jumbo

126694PM4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-8 RMBS Prime
Jumbo

126694PN2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-9 RMBS Prime
Jumbo

126694PP7 CCC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-10 RMBS Prime
Jumbo

126694PQ5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-11 RMBS Prime
Jumbo

126694PR3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-12 RMBS Prime
Jumbo

126694PS1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-13 RMBS Prime
Jumbo

126694PT9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-28 2005-28 A-14 RMBS Prime
Jumbo

126694PU6 CC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-28 2005-28 PO RMBS Prime
Jumbo

126694PW2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-1 RMBS Prime
Jumbo

126694TQ1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-2 RMBS Prime
Jumbo

126694TR9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-3 RMBS Prime
Jumbo

126694TS7 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-5 RMBS Prime
Jumbo

126694TU2 CCC (sf) BB- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-6 RMBS Prime
Jumbo

126694TV0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-7 RMBS Prime
Jumbo

126694TW8 CCC (sf) BB- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-8 RMBS Prime
Jumbo

126694TX6 CCC (sf) BB- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-30 2005-30 A-9 RMBS Prime
Jumbo

126694TY4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-30 2005-30 PO RMBS Prime
Jumbo

126694UA4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB2 2005-HYB2 1-A-1 RMBS Prime
Jumbo

12669GWQ0 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB2 2005-HYB2 1-A-2 RMBS Prime
Jumbo

12669GWS6 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB2 2005-HYB2 1-A-3 RMBS Prime
Jumbo

12669GZN4 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB2 2005-HYB2 1-A-4 RMBS Prime
Jumbo

12669GZP9 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB2 2005-HYB2 2-A RMBS Prime
Jumbo

12669GWU1 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 1-A-1 RMBS Prime
Jumbo

12669GA50 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-1A RMBS Prime
Jumbo

12669GA76 CCC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-2A RMBS Prime
Jumbo

12669GE49 CCC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-3A RMBS Prime
Jumbo

12669GE56 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-4A RMBS Prime
Jumbo

12669GE64 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-4B RMBS Prime
Jumbo

12669GF22 BB (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-5B RMBS Prime
Jumbo

12669GF30 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 2-A-6B RMBS Prime
Jumbo

12669GF48 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 3-A-1 RMBS Prime
Jumbo

12669GA92 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 3-A-2 RMBS Prime
Jumbo

12669GF55 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 M RMBS Prime
Jumbo

12669GB26 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 1-A-2 RMBS Prime
Jumbo

12669GY21 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 2-A-1 RMBS Prime
Jumbo

12669GY47 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 2-A-2 RMBS Prime
Jumbo

12669GY54 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 3-A-1 RMBS Prime
Jumbo

12669GY70 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 4-A-1 RMBS Prime
Jumbo

12669G6K2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 4-A-2 RMBS Prime
Jumbo

12669G6L0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-1 RMBS Prime
Jumbo

12669G4J7 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-2 RMBS Prime
Jumbo

12669G4K4 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-3 RMBS Prime
Jumbo

12669G4L2 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-4 RMBS Prime
Jumbo

12669G4M0 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-5 RMBS Prime
Jumbo

12669G4N8 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-6 RMBS Prime
Jumbo

12669G4P3 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 1-A-7 RMBS Prime
Jumbo

12669G4Q1 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-1 RMBS Prime
Jumbo

12669G4S7 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-3 RMBS Prime
Jumbo

12669G4U2 CC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-4 RMBS Prime
Jumbo

12669G4V0 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-5 RMBS Prime
Jumbo

12669G4W8 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-6 RMBS Prime
Jumbo

12669G4X6 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 2-A-7 RMBS Prime
Jumbo

12669G4Y4 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2005-J3 2005-J3 PO RMBS Prime
Jumbo

12669G5A5 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-1 2006-1 A-1 RMBS Prime
Jumbo

126694XB9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-1 2006-1 A-2 RMBS Prime
Jumbo

126694XC7 CC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-1 2006-1 A-3 RMBS Prime
Jumbo

126694XD5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-1 2006-1 PO RMBS Prime
Jumbo

126694XF0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-19 2006-19 1-A-1 RMBS Prime
Jumbo

12543XAA4 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-19 2006-19 1-A-4 RMBS Prime
Jumbo

12543XAD8 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-1 RMBS Prime
Jumbo

12543PAA1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-2 RMBS Prime
Jumbo

12543PAB9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-3 RMBS Prime
Jumbo

12543PAC7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-4 RMBS Prime
Jumbo

12543PAD5 CCC (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-5 RMBS Prime
Jumbo

12543PAE3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-6 RMBS Prime
Jumbo

12543PAF0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-8 RMBS Prime
Jumbo

12543PAH6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-10 RMBS Prime
Jumbo

12543PAK9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-11 RMBS Prime
Jumbo

12543PAL7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-12 RMBS Prime
Jumbo

12543PAM5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-13 RMBS Prime
Jumbo

12543PAN3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-14 RMBS Prime
Jumbo

12543PAP8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-15 RMBS Prime
Jumbo

12543PAQ6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-16 RMBS Prime
Jumbo

12543PAR4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-17 RMBS Prime
Jumbo

12543PAS2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-18 RMBS Prime
Jumbo

12543PAT0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 A-19 RMBS Prime
Jumbo

12543PAU7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-21 2006-21 PO RMBS Prime
Jumbo

12543PAW3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-1 RMBS Prime
Jumbo

126694W20 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-2 RMBS Prime
Jumbo

126694W38 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-3 RMBS Prime
Jumbo

126694W46 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-4 RMBS Prime
Jumbo

126694W53 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-5 RMBS Prime
Jumbo

126694W61 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-6 RMBS Prime
Jumbo

126694W79 CC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-7 RMBS Prime
Jumbo

126694W87 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-8 RMBS Prime
Jumbo

126694W95 CC (sf) BB (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-9 RMBS Prime
Jumbo

126694X29 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-10 RMBS Prime
Jumbo

126694X37 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-11 RMBS Prime
Jumbo

126694X45 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-12 RMBS Prime
Jumbo

126694X52 CC (sf) B- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-13 RMBS Prime
Jumbo

126694X60 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-14 RMBS Prime
Jumbo

126694X78 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-16 RMBS Prime
Jumbo

126694X94 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-17 RMBS Prime
Jumbo

126694Y28 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 A-18 RMBS Prime
Jumbo

126694Y36 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-9 2006-9 PO RMBS Prime
Jumbo

126694Y69 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 1-A-1A RMBS Prime
Jumbo

1266943U0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 1-A-1B RMBS Prime
Jumbo

1266943V8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 2-A-1A RMBS Prime
Jumbo

1266943Y2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 2-A-B-2 RMBS Prime
Jumbo

1266944A3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 2-A-B-3 RMBS Prime
Jumbo

1266944B1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 3-A-1A RMBS Prime
Jumbo

1.26694E+11 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 3-A-1B RMBS Prime
Jumbo

1266944F2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 4-A-1A RMBS Prime
Jumbo

1266944J4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 4-A-1B RMBS Prime
Jumbo

1266944K1 CC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-HYB3 2006-HYB3 4-A-1C RMBS Prime
Jumbo

1266944L9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-1 RMBS Prime
Jumbo

126694G93 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-2 RMBS Prime
Jumbo

126694H27 CCC (sf) BB+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-3 RMBS Prime
Jumbo

126694H35 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-4 RMBS Prime
Jumbo

126694H43 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-5 RMBS Prime
Jumbo

126694H50 CC (sf) CCC (sf)

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

126694H68 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-7 RMBS Prime
Jumbo

126694H76 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 1-A-8 RMBS Prime
Jumbo

126694H84 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J2 2006-J2 PO RMBS Prime
Jumbo

126694J25 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 PO RMBS Prime
Jumbo

125433AG7 CC (sf) AA- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 A-1 RMBS Prime
Jumbo

125433AA0 BB- (sf) AAA
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 A-2 RMBS Prime
Jumbo

125433AB8 CCC (sf) AA- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 A-3 RMBS Prime
Jumbo

125433AC6 CCC (sf) AA- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 A-4 RMBS Prime
Jumbo

125433AD4 CCC (sf) AA (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2006-J3 2006-J3 X RMBS Prime
Jumbo

125433AF9 NR AAA
(sf)

Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-1 RMBS Prime
Jumbo

12544DAA7 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-2 RMBS Prime
Jumbo

12544DAB5 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-3 RMBS Prime
Jumbo

12544DAC3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-4 RMBS Prime
Jumbo

12544DAD1 CCC (sf) BB+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-6 RMBS Prime
Jumbo

12544DAF6 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-7 RMBS Prime
Jumbo

12544DAG4 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-8 RMBS Prime
Jumbo

12544DAH2 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-9 RMBS Prime
Jumbo

12544DAJ8 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-10 RMBS Prime
Jumbo

12544DAK5 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-11 RMBS Prime
Jumbo

12544DAL3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-12 RMBS Prime
Jumbo

12544DAM1 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-14 RMBS Prime
Jumbo

12544DAP4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-15 RMBS Prime
Jumbo

12544DAQ2 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-16 RMBS Prime
Jumbo

12544DAR0 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-17 RMBS Prime
Jumbo

12544DAS8 CC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-18 RMBS Prime
Jumbo

12544DAT6 CCC (sf) B+ (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-19 RMBS Prime
Jumbo

12544DAU3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-20 RMBS Prime
Jumbo

12544DAV1 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-21 RMBS Prime
Jumbo

12544DAW9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-22 RMBS Prime
Jumbo

12544DAX7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 A-23 RMBS Prime
Jumbo

12544DAY5 CCC (sf) BB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CHL Mortgage Pass-Through Trust 2007-14 2007-14 PO RMBS Prime
Jumbo

12544DAZ2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 1-A-4 RMBS Prime
Jumbo

12544KAD5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 1-PO RMBS Prime
Jumbo

12544KBA0 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-A-2 RMBS Prime
Jumbo

12544KAG8 CC (sf) CCC (sf)

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

12544KBB8 CC (sf) CCC (sf)

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

12544KBC6 CC (sf) CCC (sf)

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

12544KBD4 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 2-PO RMBS Prime
Jumbo

12544KBE2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 3-A-1 RMBS Prime
Jumbo

12544KAJ2 CC (sf) CCC (sf)

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

12544KAK9 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 4-A-1 RMBS Prime
Jumbo

12544KAM5 B- (sf) BB (sf) Watch
Neg

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

12544KAN3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 4-PO RMBS Prime
Jumbo

12544KAQ6 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-1 RMBS Prime
Jumbo

12544XAA3 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-2 RMBS Prime
Jumbo

12544XAB1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-6 RMBS Prime
Jumbo

12544XAQ8 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-8 RMBS Prime
Jumbo

12544XAS4 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-9 RMBS Prime
Jumbo

12544XAT2 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-10 RMBS Prime
Jumbo

12544XAU9 CCC (sf) B- (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-11 RMBS Prime
Jumbo

12544XAV7 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-12 RMBS Prime
Jumbo

12544XAW5 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-13 RMBS Prime
Jumbo

12544XAX3 CCC (sf) B (sf) Watch
Neg

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-14 RMBS Prime
Jumbo

12544XAY1 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 A-15 RMBS Prime
Jumbo

12544XBA2 CC (sf) CCC (sf)

CHL Mortgage Pass-Through Trust 2007-9 2007-9 PO RMBS Prime
Jumbo

12544XAD7 CC (sf) CCC (sf)

Citicorp Mortgage Securities Trust, Series
2006-5

2006-5 IA-14 RMBS Prime
Jumbo

17310FAP0 B- (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IA-3 RMBS Prime
Jumbo

173107AC7 BB (sf) BB (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IA-4 RMBS Prime
Jumbo

173107AD5 B- (sf) BB (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IA-5 RMBS Prime
Jumbo

173107AE3 A+ (sf) A+ (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IA-7 RMBS Prime
Jumbo

173107AG8 B- (sf) BB (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IIA-1 RMBS Prime
Jumbo

173107AK9 BBB (sf) BBB (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 IIIA-1 RMBS Prime
Jumbo

173107AM5 BB (sf) BB (sf) Watch
Neg

Citicorp Mortgage Securities Trust, Series
2007-2

2007-2 A-PO RMBS Prime
Jumbo

173107AP8 B- (sf) BB (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 A-1A RMBS Prime
Jumbo

17307GW53 BBB (sf) AA (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 A-1B RMBS Prime
Jumbo

17307GW61 CCC (sf) BB- (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 A-2A RMBS Prime
Jumbo

17307GW79 B+ (sf) AA- (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 A-2B RMBS Prime
Jumbo

17307GW87 CCC (sf) BB- (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 A-3 RMBS Prime
Jumbo

17307GW95 CCC (sf) BB (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-11 2005-11 X RMBS Prime
Jumbo

17307GX29 NR AA (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-6 2005-6 A-1 RMBS Prime
Jumbo

17307GXP8 A- (sf) AA (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-6 2005-6 A-2 RMBS Prime
Jumbo

17307GXQ6 A- (sf) AA (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-6 2005-6 A-3 RMBS Prime
Jumbo

17307GXR4 A+ (sf) AA+
(sf)

Watch
Neg

Citigroup Mortgage Loan Trust 2005-6 2005-6 M RMBS Prime
Jumbo

17307GXB9 CCC (sf) B+ (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2005-6 2005-6 B-1 RMBS Prime
Jumbo

17307GXC7 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust 2005-6 2005-6 B-2 RMBS Prime
Jumbo

17307GXD5 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust 2005-6 2005-6 X RMBS Prime
Jumbo

17307GXS2 NR BBB-
(sf)

Watch
Neg

Citigroup Mortgage Loan Trust 2006-AR1 2006-AR1 I-A1 RMBS Prime
Jumbo

17307G2Z0 CC (sf) BB+ (sf) Watch
Neg

Citigroup Mortgage Loan Trust 2006-AR1 2006-AR1 I-A2 RMBS Prime
Jumbo

17307G3A4 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-4 A RMBS Prime
Jumbo

17307GWE4 BB- (sf) A (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-4 B-1 RMBS Prime
Jumbo

17307GWF1 CC (sf) B- (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-4 B-2 RMBS Prime
Jumbo

17307GWG9 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-1A RMBS Prime
Jumbo

17307GB64 A- (sf) A- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-1B RMBS Prime
Jumbo

17307GD62 CC (sf) B- (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-2B RMBS Prime
Jumbo

17307GD70 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-3B RMBS Prime
Jumbo

17307GD88 CC (sf) CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A4 RMBS Prime
Jumbo

17307GB98 CC (sf) B- (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-5A RMBS Prime
Jumbo

17307GC22 CCC (sf) B- (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-5B RMBS Prime
Jumbo

17307GD96 CC (sf) B- (sf) Watch
Neg

Citigroup Mortgage Loan Trust Inc. 2005-7 2-B1 RMBS Prime
Jumbo

17307GC30 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-1 RMBS Prime
Jumbo

225458E46 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-2 RMBS Prime
Jumbo

225458E53 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-3 RMBS Prime
Jumbo

225458E61 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-4 RMBS Prime
Jumbo

225458E79 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-6 RMBS Prime
Jumbo

225458E95 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-7 RMBS Prime
Jumbo

225458F29 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-8 RMBS Prime
Jumbo

225458F37 BBB (sf) A (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-9 RMBS Prime
Jumbo

225458L48 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-10 RMBS Prime
Jumbo

225458L55 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-A-11 RMBS Prime
Jumbo

225458L63 B (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 A-P RMBS Prime
Jumbo

225458H35 CC (sf) B (sf) Watch
Neg

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 C-P RMBS Prime
Jumbo

225458H43 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 II-A-1 RMBS Prime
Jumbo

225458F45 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 II-A-2 RMBS Prime
Jumbo

225458F52 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 II-A-5 RMBS Prime
Jumbo

225458F86 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 II-A-6 RMBS Prime
Jumbo

225458F94 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 III-A-1 RMBS Prime
Jumbo

225458G28 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 I-B-1 RMBS Prime
Jumbo

225458J33 CC (sf) CCC (sf)

Credit Suisse First Boston Mortgage
Securities Corp.

2005-7 C-B-2 RMBS Prime
Jumbo

225458H68 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-1 RMBS Prime
Jumbo

225458AA6 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-2 RMBS Prime
Jumbo

225458AB4 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-3 RMBS Prime
Jumbo

225458AC2 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-4 RMBS Prime
Jumbo

225458AD0 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-5 RMBS Prime
Jumbo

225458AE8 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-6 RMBS Prime
Jumbo

225458AF5 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-7 RMBS Prime
Jumbo

225458AG3 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-8 RMBS Prime
Jumbo

225458AH1 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-9 RMBS Prime
Jumbo

225458AJ7 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-10 RMBS Prime
Jumbo

225458AK4 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-11 RMBS Prime
Jumbo

225458AL2 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-12 RMBS Prime
Jumbo

225458AM0 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-13 RMBS Prime
Jumbo

225458AN8 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-14 RMBS Prime
Jumbo

225458AP3 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-15 RMBS Prime
Jumbo

225458AQ1 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-16 RMBS Prime
Jumbo

225458AR9 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-17 RMBS Prime
Jumbo

225458AS7 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-18 RMBS Prime
Jumbo

225458AT5 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-19 RMBS Prime
Jumbo

225458AU2 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-20 RMBS Prime
Jumbo

225458AV0 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-22 RMBS Prime
Jumbo

225458AX6 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-23 RMBS Prime
Jumbo

225458AY4 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-24 RMBS Prime
Jumbo

225458AZ1 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-25 RMBS Prime
Jumbo

225458BA5 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-26 RMBS Prime
Jumbo

225458BB3 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-27 RMBS Prime
Jumbo

225458BC1 B- (sf) BBB-
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-28 RMBS Prime
Jumbo

225458BD9 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-1 RMBS Prime
Jumbo

225458BR8 B+ (sf) AA- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-2 RMBS Prime
Jumbo

225458BS6 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-3 RMBS Prime
Jumbo

225458BT4 B+ (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-4 RMBS Prime
Jumbo

225458BU1 B (sf) AA- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-5 RMBS Prime
Jumbo

225458BV9 B- (sf) A (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 III-A-6 RMBS Prime
Jumbo

225458BF4 B (sf) AA- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 A-X RMBS Prime
Jumbo

225458BX5 NR AA- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 A-P RMBS Prime
Jumbo

225458BY3 CCC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 II-A-1 RMBS Prime
Jumbo

225458BK3 CCC (sf) BB+ (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 II-A-2 RMBS Prime
Jumbo

225458BL1 CCC (sf) BB+ (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 II-A-3 RMBS Prime
Jumbo

225458BM9 CCC (sf) BB+ (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 II-A-5 RMBS Prime
Jumbo

225458BP2 CCC (sf) BB+ (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 II-A-6 RMBS Prime
Jumbo

225458BQ0 CCC (sf) BB+ (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 D-B-1 RMBS Prime
Jumbo

225458BZ0 CC (sf) CCC (sf)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-1

2005-1 I-A-29 RMBS Prime
Jumbo

225458BE7 B- (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 I-A-1 RMBS Prime
Jumbo

225458TF5 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-1 RMBS Prime
Jumbo

225458TG3 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-2 RMBS Prime
Jumbo

225458TH1 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-3 RMBS Prime
Jumbo

225458TJ7 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-4 RMBS Prime
Jumbo

225458TK4 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-5 RMBS Prime
Jumbo

225458TL2 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-6 RMBS Prime
Jumbo

225458TM0 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-7 RMBS Prime
Jumbo

225458TN8 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-8 RMBS Prime
Jumbo

225458TP3 A- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-9 RMBS Prime
Jumbo

225458TQ1 BBB-
(sf)

AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-10 RMBS Prime
Jumbo

225458TR9 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-11 RMBS Prime
Jumbo

225458TS7 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-12 RMBS Prime
Jumbo

225458TT5 NR AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-13 RMBS Prime
Jumbo

225458TU2 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-14 RMBS Prime
Jumbo

225458TV0 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-15 RMBS Prime
Jumbo

225458TW8 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-A-16 RMBS Prime
Jumbo

225458UM8 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 VI-A-2 RMBS Prime
Jumbo

225458UJ5 BB- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 VI-A-3 RMBS Prime
Jumbo

225458UK2 BB- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 VI-A-4 RMBS Prime
Jumbo

225458UL0 BB- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 VII-A-1 RMBS Prime
Jumbo

225458UN6 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-1 RMBS Prime
Jumbo

225458TX6 AAA
(sf)

AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-2 RMBS Prime
Jumbo

225458TY4 BBB (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-3 RMBS Prime
Jumbo

225458TZ1 NR AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-4 RMBS Prime
Jumbo

225458UA4 AA+
(sf)

AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-6 RMBS Prime
Jumbo

225458UC0 NR AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-7 RMBS Prime
Jumbo

225458UD8 BBB (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 IV-A-1 RMBS Prime
Jumbo

225458UE6 A+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 IV-A-2 RMBS Prime
Jumbo

225458UF3 BBB (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 V-A-1 RMBS Prime
Jumbo

225458UG1 BBB (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 PP RMBS Prime
Jumbo

225458VD7 AAA
(sf)

AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 C-P RMBS Prime
Jumbo

225458US5 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 D-P RMBS Prime
Jumbo

225458UT3 B+ (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 C-X RMBS Prime
Jumbo

225458UQ9 NR AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 D-X RMBS Prime
Jumbo

225458UR7 AAA
(sf)

AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 II-X RMBS Prime
Jumbo

225458UP1 NR AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 C-B-1 RMBS Prime
Jumbo

225458UU0 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 C-B-2 RMBS Prime
Jumbo

225458UV8 CC (sf) B- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 C-B-3 RMBS Prime
Jumbo

225458UW6 CC (sf) CCC (sf)

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 D-B-1 RMBS Prime
Jumbo

225458UX4 CCC (sf) AA- (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 D-B-2 RMBS Prime
Jumbo

225458UY2 CC (sf) BB (sf) Watch
Neg

CSFB Mortgage-Backed Pass-Through
Certificates Series 2005-5 Trust

2005-5 III-A-5 RMBS Prime
Jumbo

225458UB2 BBB (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 I-A-1 RMBS Prime
Jumbo

225458PM4 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 A-P RMBS Prime
Jumbo

225458RB6 CC (sf) A (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-1 RMBS Prime
Jumbo

225458PX0 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-2 RMBS Prime
Jumbo

225458PY8 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-3 RMBS Prime
Jumbo

225458PZ5 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-4 RMBS Prime
Jumbo

225458QA9 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-5 RMBS Prime
Jumbo

225458QB7 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-6 RMBS Prime
Jumbo

225458QC5 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-7 RMBS Prime
Jumbo

225458QD3 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-8 RMBS Prime
Jumbo

225458QE1 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-14 RMBS Prime
Jumbo

225458QL5 BB (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-15 RMBS Prime
Jumbo

225458QM3 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-16 RMBS Prime
Jumbo

225458QN1 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-17 RMBS Prime
Jumbo

225458QP6 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-18 RMBS Prime
Jumbo

225458QQ4 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 C-B-2 RMBS Prime
Jumbo

225458RD2 CC (sf) CCC (sf)

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-19 RMBS Prime
Jumbo

225458QR2 BB- (sf) A (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-20 RMBS Prime
Jumbo

225458QS0 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-21 RMBS Prime
Jumbo

225458QT8 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-22 RMBS Prime
Jumbo

225458QU5 BB- (sf) A+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-23 RMBS Prime
Jumbo

225458QV3 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-24 RMBS Prime
Jumbo

225458QW1 BB- (sf) A+ (sf) Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-A-25 RMBS Prime
Jumbo

225458QX9 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 III-X RMBS Prime
Jumbo

225458RA8 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-A-1 RMBS Prime
Jumbo

225458PN2 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-A-3 RMBS Prime
Jumbo

225458PQ5 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-A-4 RMBS Prime
Jumbo

225458PR3 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-A-5 RMBS Prime
Jumbo

225458PS1 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-A-9 RMBS Prime
Jumbo

225458PW2 CC (sf) BBB-
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 II-X RMBS Prime
Jumbo

225458QZ4 AA- (sf) AAA
(sf)

Watch
Neg

CSFB Mortgage-Backed Trust Series 2005-4 2005-4 C-B-1 RMBS Prime
Jumbo

225458RC4 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-1 RMBS Prime
Jumbo

126384AA4 CCC (sf) AA (sf) Watch
Neg

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-2 RMBS Prime
Jumbo

126384AB2 NR AA (sf) Watch
Neg

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-4 RMBS Prime
Jumbo

126384AD8 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-10 RMBS Prime
Jumbo

126384BU9 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-13 RMBS Prime
Jumbo

126384BX3 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-14 RMBS Prime
Jumbo

126384BY1 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-16 RMBS Prime
Jumbo

126384CA2 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 A-X RMBS Prime
Jumbo

126384AZ9 AA (sf) AA (sf) Watch
Neg

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-1 RMBS Prime
Jumbo

126384AM8 AA (sf) AA (sf) Watch
Neg

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-2 RMBS Prime
Jumbo

126384AN6 AA (sf) AA (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-1 RMBS Prime
Jumbo

225470UH4 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-2 RMBS Prime
Jumbo

225470UJ0 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-3 RMBS Prime
Jumbo

225470UK7 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-4 RMBS Prime
Jumbo

225470UL5 CC (sf) B+ (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-6 RMBS Prime
Jumbo

225470UN1 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 1-A-7 RMBS Prime
Jumbo

225470UP6 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 2-A-1 RMBS Prime
Jumbo

225470UQ4 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 2-A-2 RMBS Prime
Jumbo

225470VN0 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 5-A-1 RMBS Prime
Jumbo

225470WC3 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 5-A-2 RMBS Prime
Jumbo

225470WD1 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 A-P RMBS Prime
Jumbo

225470WG4 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-2 RMBS Prime
Jumbo

225470US0 B- (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-3 RMBS Prime
Jumbo

225470UT8 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-4 RMBS Prime
Jumbo

225470UU5 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-5 RMBS Prime
Jumbo

225470UV3 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-6 RMBS Prime
Jumbo

225470UW1 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-7 RMBS Prime
Jumbo

225470UX9 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-8 RMBS Prime
Jumbo

225470UY7 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-9 RMBS Prime
Jumbo

225470UZ4 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-10 RMBS Prime
Jumbo

225470VA8 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-11 RMBS Prime
Jumbo

225470VB6 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-12 RMBS Prime
Jumbo

225470VC4 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-13 RMBS Prime
Jumbo

225470VD2 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-15 RMBS Prime
Jumbo

225470VF7 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-16 RMBS Prime
Jumbo

225470VG5 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-17 RMBS Prime
Jumbo

225470VH3 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-18 RMBS Prime
Jumbo

225470VJ9 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-19 RMBS Prime
Jumbo

225470VK6 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 3-A-21 RMBS Prime
Jumbo

225470VM2 CC (sf) B- (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-4 RMBS Prime
Jumbo

225470VT7 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-5 RMBS Prime
Jumbo

225470VU4 CC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-6 RMBS Prime
Jumbo

225470VV2 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-7 RMBS Prime
Jumbo

225470VW0 CC (sf) B+ (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-9 RMBS Prime
Jumbo

225470VY6 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-10 RMBS Prime
Jumbo

225470VZ3 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-11 RMBS Prime
Jumbo

225470WA7 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-12 RMBS Prime
Jumbo

225470WB5 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-13 RMBS Prime
Jumbo

225470VP5 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 4-A-14 RMBS Prime
Jumbo

225470WW9 CC (sf) B (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-1 2006-1 A-X RMBS Prime
Jumbo

225470WE9 NR AAA
(sf)

Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 2-A-1 RMBS Prime
Jumbo

225470YF4 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 2-A-2 RMBS Prime
Jumbo

225470YG2 CC (sf) BBB (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 2-A-3 RMBS Prime
Jumbo

225470YH0 CC (sf) BBB (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 2-A-4 RMBS Prime
Jumbo

225470D91 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 2-A-5 RMBS Prime
Jumbo

225470E41 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-1 RMBS Prime
Jumbo

225470ZD8 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-2 RMBS Prime
Jumbo

225470ZE6 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-3 RMBS Prime
Jumbo

225470ZF3 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-4 RMBS Prime
Jumbo

225470ZG1 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-5 RMBS Prime
Jumbo

225470ZH9 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-6 RMBS Prime
Jumbo

225470ZJ5 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-7 RMBS Prime
Jumbo

225470ZK2 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-8 RMBS Prime
Jumbo

225470ZL0 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 6-A-9 RMBS Prime
Jumbo

225470E33 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 A-X RMBS Prime
Jumbo

225470ZM8 NR BBB (sf) Watch
Neg

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 1-A-1 RMBS Prime
Jumbo

225470YD9 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 4-A-1 RMBS Prime
Jumbo

225470YL1 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 4-A-4 RMBS Prime
Jumbo

225470YP2 CC (sf) CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 5-A-5 RMBS Prime
Jumbo

225470ZB2 D (sf) CC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 5-A-6 RMBS Prime
Jumbo

225470ZC0 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A1 RMBS Prime
Jumbo

32051GUK9 B+ (sf) AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-2 RMBS Prime
Jumbo

32051GUL7 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-3 RMBS Prime
Jumbo

32051GUM5 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-4 RMBS Prime
Jumbo

32051GUN3 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-5 RMBS Prime
Jumbo

32051GUP8 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-6 RMBS Prime
Jumbo

32051GUQ6 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-7 RMBS Prime
Jumbo

32051GUR4 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 1-A-10 RMBS Prime
Jumbo

32051GUU7 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 1-A-11 RMBS Prime
Jumbo

32051GUV5 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 1-A-12 RMBS Prime
Jumbo

32051GUW3 CC (sf) BBB (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 I-A-PO RMBS Prime
Jumbo

32051GUX1 CC (sf) A (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 II-A-1 RMBS Prime
Jumbo

32051GUZ6 A (sf) A (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-5

2005-5 II-A-PO RMBS Prime
Jumbo

32051GVA0 CC (sf) A (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 1-A-1 RMBS Prime
Jumbo

32051GMU6 B+ (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 1-A-2 RMBS Prime
Jumbo

32051GMV4 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 II-A-1 RMBS Prime
Jumbo

32051GMW2 B (sf) BBB-
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 II-A-2 RMBS Prime
Jumbo

32051GMX0 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 III-A-1 RMBS Prime
Jumbo

32051GMZ5 BB+ (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 IV-A-1 RMBS Prime
Jumbo

32051GNA9 B (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR2

2005-AR-2 B-1 RMBS Prime
Jumbo

32051GNB7 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 I-A-1 RMBS Prime
Jumbo

32051GQK4 AAA
(sf)

AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 II-A-1 RMBS Prime
Jumbo

32051GQL2 B- (sf) AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 III-A-1 RMBS Prime
Jumbo

32051GQN8 B- (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 IV-A-1 RMBS Prime
Jumbo

32051GQP3 B (sf) AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 B-1 RMBS Prime
Jumbo

32051GQQ1 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2005-AR3

2005-AR3 B-2 RMBS Prime
Jumbo

32051GQR9 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-1 RMBS Prime
Jumbo

32052LAA1 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-2 RMBS Prime
Jumbo

32052LAB9 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-3 RMBS Prime
Jumbo

32052LAC7 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-6 RMBS Prime
Jumbo

32052LAF0 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-7 RMBS Prime
Jumbo

32052LAG8 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-8 RMBS Prime
Jumbo

32052LAH6 CCC (sf) BBB-
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-9 RMBS Prime
Jumbo

32052LAJ2 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-12 RMBS Prime
Jumbo

32052LAM5 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-13 RMBS Prime
Jumbo

32052LAN3 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-14 RMBS Prime
Jumbo

32052LAP8 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-15 RMBS Prime
Jumbo

32052LAQ6 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-16 RMBS Prime
Jumbo

32052LAZ6 CCC (sf) AA- (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 I-A-PO RMBS Prime
Jumbo

32052LBA0 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 II-A-1 RMBS Prime
Jumbo

32052LAR4 BB+ (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-2

2006-2 II-A-PO RMBS Prime
Jumbo

32052LAS2 CC (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-4 RMBS Prime
Jumbo

32052RAD2 CCC (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-5 RMBS Prime
Jumbo

32052RAE0 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-6 RMBS Prime
Jumbo

32052RAF7 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-8 RMBS Prime
Jumbo

32052RAH3 CCC (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-10 RMBS Prime
Jumbo

32052RAK6 CCC (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-11 RMBS Prime
Jumbo

32052RAL4 BB- (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-12 RMBS Prime
Jumbo

32052RAM2 CCC (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-13 RMBS Prime
Jumbo

32052RAN0 CCC (sf) AA (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-14 RMBS Prime
Jumbo

32052RAP5 CCC (sf) AA (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-15 RMBS Prime
Jumbo

32052RAQ3 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 I-A-PO RMBS Prime
Jumbo

32052RAT7 CCC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 II-A-1 RMBS Prime
Jumbo

32052RAV2 BB+ (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-3

2006-3 II-A-PO RMBS Prime
Jumbo

32052RAW0 CCC (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-AR1

2006-AR1 I-A-1 RMBS Prime
Jumbo

32051GX83 A (sf) A (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-AR1

2006-AR1 III-A-1 RMBS Prime
Jumbo

32051GY58 BBB-
(sf)

BBB-
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2006-AR1

2006-AR1 IV-A-1 RMBS Prime
Jumbo

32051GY74 BB (sf) A (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-1 RMBS Prime
Jumbo

32056CAA7 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-2 RMBS Prime
Jumbo

32056CAB5 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-3 RMBS Prime
Jumbo

32056CAC3 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-4 RMBS Prime
Jumbo

32056CAD1 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-5 RMBS Prime
Jumbo

32056CAE9 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-6 RMBS Prime
Jumbo

32056CAF6 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-7 RMBS Prime
Jumbo

32056CAG4 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-8 RMBS Prime
Jumbo

32056CAH2 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-9 RMBS Prime
Jumbo

32056CAJ8 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-10 RMBS Prime
Jumbo

32056CAK5 CCC (sf) BBB-
(sf)

Watch
Neg

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-11 RMBS Prime
Jumbo

32056CAL3 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-13 RMBS Prime
Jumbo

32056CAN9 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-15 RMBS Prime
Jumbo

32056CAQ2 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-16 RMBS Prime
Jumbo

32056CAR0 CCC (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 I-A-PO RMBS Prime
Jumbo

32056CAT6 CC (sf) CCC (sf)

First Horizon Mortgage Pass Through Trust
2007-4

2007-4 II-A-1 RMBS Prime
Jumbo

32056CAV1 BBB-
(sf)

BBB-
(sf)

Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 I-A-1 RMBS Prime
Jumbo

32051GWQ4 CCC (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 I-A-2 RMBS Prime
Jumbo

32051GWR2 CCC (sf) BB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 I-A-5 RMBS Prime
Jumbo

32051GWU5 CCC (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 I-A-PO RMBS Prime
Jumbo

32051GWV3 CCC (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 II-A-1 RMBS Prime
Jumbo

32051GWX9 BB (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-6

2005-6 II-A-PO RMBS Prime
Jumbo

32051GWY7 CCC (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-1 RMBS Prime
Jumbo

32051GB79 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-2 RMBS Prime
Jumbo

32051GB87 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-3 RMBS Prime
Jumbo

32051GB95 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-4 RMBS Prime
Jumbo

32051GC29 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-5 RMBS Prime
Jumbo

32051GC37 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-8 RMBS Prime
Jumbo

32051GC60 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-9 RMBS Prime
Jumbo

32051GC78 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-10 RMBS Prime
Jumbo

32051GC86 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-11 RMBS Prime
Jumbo

32051GC94 B (sf) A+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-12 RMBS Prime
Jumbo

32051GD28 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-13 RMBS Prime
Jumbo

32051GD36 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-14 RMBS Prime
Jumbo

32051GD44 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-7

2005-7 A-PO RMBS Prime
Jumbo

32051GD51 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-1 RMBS Prime
Jumbo

32051GN35 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-2 RMBS Prime
Jumbo

32051GN43 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-5 RMBS Prime
Jumbo

32051GN76 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-7 RMBS Prime
Jumbo

32051GN92 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-8 RMBS Prime
Jumbo

32051GP25 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-9 RMBS Prime
Jumbo

32051GP33 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-10 RMBS Prime
Jumbo

32051GP41 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-11 RMBS Prime
Jumbo

32051GP58 CC (sf) B+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 I-A-PO RMBS Prime
Jumbo

32051GP66 CC (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 II-A-1 RMBS Prime
Jumbo

32051GP82 BB+ (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-8

2005-8 II-A-PO RMBS Prime
Jumbo

32051GP90 CC (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-AR4

2005-AR4 I-A-2 RMBS Prime
Jumbo

32051GTW5 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-AR4

2005-AR4 II-A-1 RMBS Prime
Jumbo

32051GTX3 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-AR4

2005-AR4 IV-A-2 RMBS Prime
Jumbo

32051GUB9 BB (sf) BB (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 I-A-1 RMBS Prime
Jumbo

32051GXN0 CC (sf) B (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 I-A-2 RMBS Prime
Jumbo

32051GXP5 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 II-A-1 RMBS Prime
Jumbo

32051GXQ3 CCC (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 II-A-2 RMBS Prime
Jumbo

32051GXR1 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 III-A-1 RMBS Prime
Jumbo

32051GXT7 CC (sf) B (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 III-A-2 RMBS Prime
Jumbo

32051GXU4 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2005-AR5

2005-AR5 IV-A-1 RMBS Prime
Jumbo

32051GXV2 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-1 RMBS Prime
Jumbo

32051GZ81 CC (sf) BB- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-2 RMBS Prime
Jumbo

32051GZ99 BB (sf) AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-3 RMBS Prime
Jumbo

32051G2A2 CCC (sf) A- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-8 RMBS Prime
Jumbo

32051G2F1 CCC (sf) A- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-10 RMBS Prime
Jumbo

32051G2H7 CCC (sf) A- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-11 RMBS Prime
Jumbo

32051G2J3 CCC (sf) A- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 I-A-PO RMBS Prime
Jumbo

32051G2K0 CC (sf) BB+ (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-1

2006-1 II-A-1 RMBS Prime
Jumbo

32051G2M6 CC (sf) BB- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-AR2

2006-AR2 I-A-1 RMBS Prime
Jumbo

32052KAA3 AAA
(sf)

AAA
(sf)

Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-AR2

2006-AR2 II-A-1 RMBS Prime
Jumbo

32052KAB1 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2006-AR2

2006-AR2 III-A-1 RMBS Prime
Jumbo

32052KAD7 B- (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-AR2

2006-AR2 A-M RMBS Prime
Jumbo

32052KAF2 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2006-AR3

2006-AR3 I-A-1 RMBS Prime
Jumbo

32052EAA7 CC (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2006-AR3

2006-AR3 I-A-2 RMBS Prime
Jumbo

32052EAB5 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

First Horizon Mortgage Pass-Through Trust
2006-AR3

2006-AR3 II-A-1 RMBS Prime
Jumbo

32052EAE9 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-1 RMBS Prime
Jumbo

32053NAA6 CCC (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-3 RMBS Prime
Jumbo

32053NAC2 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-4 RMBS Prime
Jumbo

32053NAD0 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-5 RMBS Prime
Jumbo

32053NAE8 CCC (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-6 RMBS Prime
Jumbo

32053NAF5 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-1

2007-1 A-PO RMBS Prime
Jumbo

32053NAH1 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-1 RMBS Prime
Jumbo

320520AA7 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-3 RMBS Prime
Jumbo

320520AC3 CCC (sf) B (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-4 RMBS Prime
Jumbo

320520AD1 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-6 RMBS Prime
Jumbo

320520AF6 CCC (sf) B- (sf) Watch
Neg

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-7 RMBS Prime
Jumbo

320520AG4 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-PO RMBS Prime
Jumbo

320520AH2 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-2

2007-2 I-A-5 RMBS Prime
Jumbo

320520AE9 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-AR1

2007-AR1 I-A-1 RMBS Prime
Jumbo

32053EAA6 CC (sf) CCC (sf)

First Horizon Mortgage Pass-Through Trust
2007-AR1

2007-AR1 III-A-1 RMBS Prime
Jumbo

32053EAE8 B (sf) B (sf) Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A A1 RMBS Prime
Jumbo

378961AP1 AAA
(sf)

AAA
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A A2 RMBS Prime
Jumbo

378961AQ9 AAA
(sf)

AAA
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A A3 RMBS Prime
Jumbo

378961AR7 AAA
(sf)

AAA
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A X-A1 RMBS Prime
Jumbo

378961AS5 AAA
(sf)

AAA
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A X-B RMBS Prime
Jumbo

378961AT3 AA+
(sf)

AA+
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A B1 RMBS Prime
Jumbo

378961AU0 AA+
(sf)

AA+
(sf)

Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A B2 RMBS Prime
Jumbo

378961AV8 A- (sf) AA (sf) Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A B3 RMBS Prime
Jumbo

378961AW6 B+ (sf) A (sf) Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A B4 RMBS Prime
Jumbo

378961AX4 CCC (sf) BBB (sf) Watch
Neg

Global Mortgage Securitization 2005-A Ltd 2005-A B5 RMBS Prime
Jumbo

378961AY2 CC (sf) B- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 2-A RMBS Prime
Jumbo

76112BKM1 CCC (sf) BBB+
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 3-A RMBS Prime
Jumbo

76112BKN9 BB- (sf) BBB-
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 4-A RMBS Prime
Jumbo

76112BKP4 BBB-
(sf)

A+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 5-A RMBS Prime
Jumbo

76112BKQ2 BB- (sf) A+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 M-1 RMBS Prime
Jumbo

76112BKS8 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR2 2005-AR2 1-A RMBS Prime
Jumbo

36185N6M7 CCC (sf) B (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR2 2005-AR2 2-A RMBS Prime
Jumbo

36185N6N5 CCC (sf) B (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR2 2005-AR2 3-A RMBS Prime
Jumbo

36185N6P0 CCC (sf) B (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR2 2005-AR2 4-A RMBS Prime
Jumbo

36185N6Q8 CCC (sf) B (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 1-A RMBS Prime
Jumbo

36185N6Y1 B- (sf) B- (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 3-A-1 RMBS Prime
Jumbo

36185N7B0 B- (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 3-A-2 RMBS Prime
Jumbo

36185N7C8 B- (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 3-A-3 RMBS Prime
Jumbo

36185N7D6 BB+ (sf) BB+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 3-A-4 RMBS Prime
Jumbo

36185N7E4 BB (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 4-A-1 RMBS Prime
Jumbo

36185N7F1 B- (sf) BBB-
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 4-A-2 RMBS Prime
Jumbo

36185N7G9 BB (sf) AA+
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 4-A-5 RMBS Prime
Jumbo

36185N7K0 BB (sf) AA+
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 5-A-1 RMBS Prime
Jumbo

36185N7L8 A (sf) AAA
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 5-A-2 RMBS Prime
Jumbo

36185N7M6 B- (sf) BBB-
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 4-A-3 RMBS Prime
Jumbo

36185N7H7 AA (sf) AAA
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 1-A RMBS Prime
Jumbo

76112BUD0 CCC (sf) B+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 4-A-1 RMBS Prime
Jumbo

76112BUJ7 A- (sf) AA- (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 4-A-2 RMBS Prime
Jumbo

76112BUK4 CCC (sf) B (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 5-A-1 RMBS Prime
Jumbo

76112BUL2 AAA
(sf)

AAA
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 5-A-2 RMBS Prime
Jumbo

76112BUM0 CCC (sf) B+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 M-1 RMBS Prime
Jumbo

76112BUP3 CC (sf) CCC (sf)

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 48

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 1-A-2 RMBS Prime
Jumbo

76112BXY1 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 2-A-2 RMBS Prime
Jumbo

76112BYA2 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 3-A-2 RMBS Prime
Jumbo

76112BYC8 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 4-A-1 RMBS Prime
Jumbo

76112BYD6 CCC (sf) BBB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 4-A-2 RMBS Prime
Jumbo

76112BYE4 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 5-A-1 RMBS Prime
Jumbo

76112BYF1 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 1-A-2 RMBS Prime
Jumbo

36185MBH4 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 2-A-1 RMBS Prime
Jumbo

36185MBJ0 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 2-A-2 RMBS Prime
Jumbo

36185MBK7 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 3-A-1 RMBS Prime
Jumbo

36185MBL5 CC (sf) BB- (sf) Watch
Neg

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 3-A-2 RMBS Prime
Jumbo

36185MBM3 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 4-A-1 RMBS Prime
Jumbo

36185MBN1 B+ (sf) BBB-
(sf)

Watch
Neg

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 4-A-2 RMBS Prime
Jumbo

36185MBP6 CC (sf) CCC (sf)

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

36185MDN9 CC (sf) B- (sf) Watch
Neg

GMACM Mortgage Loan Trust 2006-AR1 2006-AR1 2-A-1 RMBS Prime
Jumbo

36185MDQ2 CC (sf) B+ (sf) Watch
Neg

GMACM Mortgage Loan Trust 2006-AR1 2006-AR1 3-A-1 RMBS Prime
Jumbo

36185MDS8 CC (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 1-A-1 RMBS Prime
Jumbo

36185MET5 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 2-A-1 RMBS Prime
Jumbo

36185MEV0 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 3-A-1 RMBS Prime
Jumbo

36185MEX6 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 5-A-1A RMBS Prime
Jumbo

36185MFB3 CC (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 5-A-1B RMBS Prime
Jumbo

36185MFC1 CC (sf) BB (sf) Watch
Neg

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-1 RMBS Prime
Jumbo

36185MEB4 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-2 RMBS Prime
Jumbo

36185MEC2 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-3 RMBS Prime
Jumbo

36185MED0 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-4 RMBS Prime
Jumbo

36185MEE8 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-6 RMBS Prime
Jumbo

36185MEG3 CCC (sf) BBB+
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 A-7 RMBS Prime
Jumbo

36185MEH1 CC (sf) CCC (sf)

GMACM Mortgage Loan Trust 2006-J1 2006-J1 PO RMBS Prime
Jumbo

36185MEJ7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-1 RMBS Prime
Jumbo

36242DXY4 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-2 RMBS Prime
Jumbo

36242DXZ1 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-3 RMBS Prime
Jumbo

36242DYA5 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-4 RMBS Prime
Jumbo

36242DYB3 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-5 RMBS Prime
Jumbo

36242DYC1 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 1A-6 RMBS Prime
Jumbo

36242DYD9 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 2A-1 RMBS Prime
Jumbo

36242DYE7 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 2A-2 RMBS Prime
Jumbo

36242DYF4 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 2A-3 RMBS Prime
Jumbo

36242DYG2 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 3A-1 RMBS Prime
Jumbo

36242DYH0 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F 3A-2 RMBS Prime
Jumbo

36242DYJ6 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F A-X RMBS Prime
Jumbo

36242DYK3 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-2F 2005-2F A-P RMBS Prime
Jumbo

36242DYL1 B (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 1A-1 RMBS Prime
Jumbo

36242DV91 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 2A-1 RMBS Prime
Jumbo

36242DW25 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 3A-1 RMBS Prime
Jumbo

36242DW33 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 4A-2 RMBS Prime
Jumbo

36242DW58 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 4A-3 RMBS Prime
Jumbo

36242DW66 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 4-A4 RMBS Prime
Jumbo

36242DW74 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 4-A5 RMBS Prime
Jumbo

36242DW82 BB- (sf) AAA
(sf)

GSR Mortgage Loan Trust 2005-4F 2005-4F 4A-8 RMBS Prime
Jumbo

36242DX32 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 4A-9 RMBS Prime
Jumbo

36242DX40 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 5A-1 RMBS Prime
Jumbo

36242DX99 A (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F 5A-2 RMBS Prime
Jumbo

36242DY23 BB+ (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

GSR Mortgage Loan Trust 2005-4F 2005-4F 6A-1 RMBS Prime
Jumbo

36242DY31 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F A-X RMBS Prime
Jumbo

36242DY49 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F A-P RMBS Prime
Jumbo

36242DY56 BB+ (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-4F 2005-4F B1 RMBS Prime
Jumbo

36242DY64 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-1 RMBS Prime
Jumbo

362341DK2 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-2 RMBS Prime
Jumbo

362341DL0 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-3 RMBS Prime
Jumbo

362341DM8 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-5 RMBS Prime
Jumbo

362341DP1 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-6 RMBS Prime
Jumbo

362341DQ9 BBB+
(sf)

AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 1A-7 RMBS Prime
Jumbo

362341DR7 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 2A-1 RMBS Prime
Jumbo

362341DS5 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-1 RMBS Prime
Jumbo

362341DU0 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-2 RMBS Prime
Jumbo

362341DV8 BBB+
(sf)

AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3-A4 RMBS Prime
Jumbo

362341DX4 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-5 RMBS Prime
Jumbo

362341DY2 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-6 RMBS Prime
Jumbo

362341DZ9 BB- (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-7 RMBS Prime
Jumbo

362341EA3 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-8 RMBS Prime
Jumbo

362341EB1 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-9 RMBS Prime
Jumbo

362341EC9 NR AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-10 RMBS Prime
Jumbo

362341ED7 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-11 RMBS Prime
Jumbo

362341EE5 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-13 RMBS Prime
Jumbo

362341EG0 CCC (sf) BBB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-15 RMBS Prime
Jumbo

362341EJ4 CCC (sf) BBB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-16 RMBS Prime
Jumbo

362341EK1 CCC (sf) BBB-
(sf)

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-17 RMBS Prime
Jumbo

362341EL9 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-19 RMBS Prime
Jumbo

362341EN5 BBB (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-20 RMBS Prime
Jumbo

362341EP0 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 4A-1 RMBS Prime
Jumbo

362341EQ8 B- (sf) BBB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F 4A-3 RMBS Prime
Jumbo

362341ES4 B- (sf) BBB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F AP-1 RMBS Prime
Jumbo

362341ET2 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-6F 2005-6F B1 RMBS Prime
Jumbo

362341EU9 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-6F 2005-6F B2 RMBS Prime
Jumbo

362341EV7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-6F 2005-6F 3A-18 RMBS Prime
Jumbo

362341EM7 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 1A1 RMBS Prime
Jumbo

36242DH48 B+ (sf) BB- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 1A2 RMBS Prime
Jumbo

36242DH55 BB- (sf) BB- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 1A3 RMBS Prime
Jumbo

36242DH63 B+ (sf) BB- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 2A1 RMBS Prime
Jumbo

36242DH71 B+ (sf) BB- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 3A1 RMBS Prime
Jumbo

36242DH89 BB- (sf) BB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 4A1 RMBS Prime
Jumbo

36242DH97 B+ (sf) BB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 5A1 RMBS Prime
Jumbo

36242DJ20 A+ (sf) AA- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 2B1 RMBS Prime
Jumbo

36242DJ61 B- (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 1B1 RMBS Prime
Jumbo

36242DJ38 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR2 2005-AR2 2B2 RMBS Prime
Jumbo

36242DJ79 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 3A1 RMBS Prime
Jumbo

36242D4T7 BB (sf) BB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 3A2 RMBS Prime
Jumbo

362341AL3 CCC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 4A1 RMBS Prime
Jumbo

36242D4U4 CCC (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 5A1 RMBS Prime
Jumbo

36242D4V2 B- (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 6A1 RMBS Prime
Jumbo

36242D4W0 B (sf) BB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 6A2 RMBS Prime
Jumbo

36242D4X8 CCC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 7A1 RMBS Prime
Jumbo

36242D4Y6 B- (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 8A1 RMBS Prime
Jumbo

36242D4Z3 AA (sf) AA+
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 8A2 RMBS Prime
Jumbo

36242D5A7 CCC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 1A1 RMBS Prime
Jumbo

362341FG9 CC (sf) B- (sf)

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 2A1 RMBS Prime
Jumbo

362341FH7 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 3A1 RMBS Prime
Jumbo

362341FJ3 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 3A2 RMBS Prime
Jumbo

362341FK0 BB- (sf) A (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 3A3 RMBS Prime
Jumbo

362341FL8 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 3A4 RMBS Prime
Jumbo

362341FM6 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 3A5 RMBS Prime
Jumbo

362341FN4 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 4A1 RMBS Prime
Jumbo

362341FP9 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 5A1 RMBS Prime
Jumbo

362341FQ7 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 6A1 RMBS Prime
Jumbo

362341FR5 BB+ (sf) A+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 1B1 RMBS Prime
Jumbo

362341FT1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 2B1 RMBS Prime
Jumbo

362341FW4 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 2B2 RMBS Prime
Jumbo

362341FX2 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 1A1 RMBS Prime
Jumbo

362341LA5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 2A1 RMBS Prime
Jumbo

362341MD8 B- (sf) BB (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 2A2 RMBS Prime
Jumbo

362341LB3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 2A3 RMBS Prime
Jumbo

362341MC0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 2A4 RMBS Prime
Jumbo

362341LC1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 2A5 RMBS Prime
Jumbo

362341LD9 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 3A1 RMBS Prime
Jumbo

362341LE7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR5 2005-AR5 4A1 RMBS Prime
Jumbo

362341LF4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 1A2 RMBS Prime
Jumbo

362341WY1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 2A1 RMBS Prime
Jumbo

362341WZ8 B- (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 2A2 RMBS Prime
Jumbo

362341XA2 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 3A1 RMBS Prime
Jumbo

362341XB0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 4A1 RMBS Prime
Jumbo

362341XC8 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 4A2 RMBS Prime
Jumbo

362341XD6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 5A2 RMBS Prime
Jumbo

362341XF1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 6A1 RMBS Prime
Jumbo

362341XG9 B- (sf) BB+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 2B1 RMBS Prime
Jumbo

362341XL8 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 2B2 RMBS Prime
Jumbo

362341XM6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-2 RMBS Prime
Jumbo

3623416J3 CC (sf) A- (sf) Watch
Neg

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

3623416K0 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-5 RMBS Prime
Jumbo

3623416M6 CC (sf) B (sf) Watch
Neg

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

3623416N4 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-8 RMBS Prime
Jumbo

3623416Q7 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-9 RMBS Prime
Jumbo

3623416R5 CCC (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-10 RMBS Prime
Jumbo

3623416S3 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-11 RMBS Prime
Jumbo

3623416T1 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-13 RMBS Prime
Jumbo

3623416V6 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-14 RMBS Prime
Jumbo

3623416W4 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-15 RMBS Prime
Jumbo

3623416X2 CCC (sf) AAA
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-16 RMBS Prime
Jumbo

3623416Y0 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-17 RMBS Prime
Jumbo

3623418W2 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-2 RMBS Prime
Jumbo

3623417A1 CC (sf) B- (sf) Watch
Neg

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

3623417C7 CC (sf) B- (sf) Watch
Neg

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

3623417D5 CCC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-6 RMBS Prime
Jumbo

3623417E3 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-7 RMBS Prime
Jumbo

3623417F0 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-9 RMBS Prime
Jumbo

3623417H6 CCC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-10 RMBS Prime
Jumbo

3623417J2 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-11 RMBS Prime
Jumbo

3623417K9 CC (sf) B- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-12 RMBS Prime
Jumbo

3623417L7 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-14 RMBS Prime
Jumbo

3623417N3 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-15 RMBS Prime
Jumbo

3623417P8 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-16 RMBS Prime
Jumbo

362334AN4 CCC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-17 RMBS Prime
Jumbo

362334AP9 CC (sf) B- (sf) Watch
Neg

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

3623417Q6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 7A-1 RMBS Prime
Jumbo

3623418J1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-P RMBS Prime
Jumbo

3623418L6 CC (sf) B- (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-P RMBS Prime
Jumbo

3623418M4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-1 RMBS Prime
Jumbo

3623417S2 CC (sf) CCC (sf)

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

3623417T0 CC (sf) CCC (sf)

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

3623418A0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-8 RMBS Prime
Jumbo

362334AQ7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-9 RMBS Prime
Jumbo

362334AR5 CC (sf) CCC (sf)

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

3623418F9 CC (sf) CCC (sf)

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

3623418H5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-1 RMBS Prime
Jumbo

3623416H7 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-4 RMBS Prime
Jumbo

3623416L8 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 1A-12 RMBS Prime
Jumbo

3623416U8 CC (sf) B (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-1 RMBS Prime
Jumbo

3623416Z7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 2A-13 RMBS Prime
Jumbo

3623417M5 CC (sf) B- (sf) Watch
Neg

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

3623417U7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-4 RMBS Prime
Jumbo

3623417V5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-5 RMBS Prime
Jumbo

3623417W3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-6 RMBS Prime
Jumbo

3623417X1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 4A-7 RMBS Prime
Jumbo

3623417Y9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

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

3623418B8 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-4 RMBS Prime
Jumbo

3623418C6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-5 RMBS Prime
Jumbo

3623418D4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-6 RMBS Prime
Jumbo

3623418E2 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-7 RMBS Prime
Jumbo

3623418X0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 1A-1 RMBS Prime
Jumbo

362334CM4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-1 RMBS Prime
Jumbo

362334BN3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-2 RMBS Prime
Jumbo

362334CN2 CC (sf) CCC (sf)

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

362334CP7 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-4 RMBS Prime
Jumbo

362334CQ5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-5 RMBS Prime
Jumbo

362334CR3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-6 RMBS Prime
Jumbo

362334CS1 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-7 RMBS Prime
Jumbo

362334CT9 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-8 RMBS Prime
Jumbo

362334CU6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-9 RMBS Prime
Jumbo

362334CV4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-10 RMBS Prime
Jumbo

362334CW2 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-11 RMBS Prime
Jumbo

362334CX0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-12 RMBS Prime
Jumbo

362334CY8 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-13 RMBS Prime
Jumbo

362334CZ5 CCC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-14 RMBS Prime
Jumbo

362334DA9 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-16 RMBS Prime
Jumbo

362334DC5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-17 RMBS Prime
Jumbo

362334DD3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-19 RMBS Prime
Jumbo

362334DF8 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-20 RMBS Prime
Jumbo

362334DG6 CC (sf) CCC (sf)

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

362334DH4 CC (sf) CCC (sf)

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

362334DK7 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

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

362334DL5 CCC (sf) BBB-
(sf)

Watch
Neg

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

362334DM3 CC (sf) CCC (sf)

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

362334BP8 CC (sf) CCC (sf)

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

362334DN1 CC (sf) CCC (sf)

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

362334DQ4 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 6A-1 RMBS Prime
Jumbo

362334DR2 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 7A-1 RMBS Prime
Jumbo

362334DS0 CC (sf) CCC (sf)

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

362334JG0 CC (sf) CCC (sf)

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

362334JH8 CC (sf) CCC (sf)

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

362334JJ4 CC (sf) CCC (sf)

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

362334JK1 CC (sf) CCC (sf)

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

362334JL9 CC (sf) CCC (sf)

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

362334JM7 CC (sf) CCC (sf)

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

362334JN5 CC (sf) CCC (sf)

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

362334JP0 CC (sf) CCC (sf)

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

362334GM0 CC (sf) CCC (sf)

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

362334JR6 CC (sf) CCC (sf)

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

362334JS4 CC (sf) CCC (sf)

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

362334JT2 CC (sf) CCC (sf)

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

362334JU9 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 2A-7 RMBS Prime
Jumbo

362334JV7 CC (sf) BBB-
(sf)

Watch
Neg

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

362334JW5 CC (sf) CCC (sf)

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

362334HG2 CC (sf) CCC (sf)

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

362334KA1 CC (sf) CCC (sf)

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

362334KD5 CC (sf) CCC (sf)

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

362334KE3 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

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

362334KF0 CC (sf) CCC (sf)

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

362334KJ2 CC (sf) CCC (sf)

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

362334KL7 CC (sf) CCC (sf)

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

362334KM5 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-16 RMBS Prime
Jumbo

362334KN3 CC (sf) BB (sf) Watch
Neg

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

362334KP8 CC (sf) CCC (sf)

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

362334HH0 CC (sf) CCC (sf)

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

362334HJ6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F A-P RMBS Prime
Jumbo

362334KU7 CC (sf) CCC (sf)

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

3623413Y3 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 1A2 RMBS Prime
Jumbo

3623413Z0 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 2A1 RMBS Prime
Jumbo

3623414A4 CC (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 2A2 RMBS Prime
Jumbo

3623414B2 CC (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 2A3 RMBS Prime
Jumbo

3623414C0 CC (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 2A4 RMBS Prime
Jumbo

3623414D8 CC (sf) B+ (sf) Watch
Neg

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 2A5 RMBS Prime
Jumbo

3623414E6 CC (sf) CCC (sf)

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 3A1 RMBS Prime
Jumbo

3623414F3 CC (sf) BBB-
(sf)

Watch
Neg

GSR Mortgage Loan Trust 2006-AR1 2006-AR1 3A2 RMBS Prime
Jumbo

3623414G1 CC (sf) CCC (sf)

HarborView Mortgage Loan Trust 2005-4 2005-4 1-A RMBS Prime
Jumbo

41161PMV2 CC (sf) B- (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 2-A RMBS Prime
Jumbo

41161PMW0 CC (sf) B- (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 3-A1 RMBS Prime
Jumbo

41161PMX8 CCC (sf) B (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 3-A2 RMBS Prime
Jumbo

41161PMY6 CC (sf) B- (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 4-A RMBS Prime
Jumbo

41161PMZ3 CC (sf) B- (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 5-A RMBS Prime
Jumbo

41161PNA7 CC (sf) B- (sf) Watch
Neg

HarborView Mortgage Loan Trust 2005-4 2005-4 B-1 RMBS Prime
Jumbo

41161PNC3 CC (sf) CCC (sf)

Harborview Mortgage Loan Trust 2006-2 2006-2 2-A1A RMBS Prime
Jumbo

41161PK44 CC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Harborview Mortgage Loan Trust 2006-2 2006-2 3-A1A RMBS Prime
Jumbo

41161PK69 B+ (sf) BBB (sf) Watch
Neg

Harborview Mortgage Loan Trust 2006-2 2006-2 4-A RMBS Prime
Jumbo

41161PK85 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 I-A-PO RMBS Prime
Jumbo

40432BAD1 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 I-A-2 RMBS Prime
Jumbo

40432BAB5 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-PO RMBS Prime
Jumbo

40432BAT6 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-3 RMBS Prime
Jumbo

40432BAG4 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-4 RMBS Prime
Jumbo

40432BAH2 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-5 RMBS Prime
Jumbo

40432BAJ8 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-7 RMBS Prime
Jumbo

40432BAL3 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-9 RMBS Prime
Jumbo

40432BAN9 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-10 RMBS Prime
Jumbo

40432BAP4 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-11 RMBS Prime
Jumbo

40432BAQ2 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-12 RMBS Prime
Jumbo

40432BAR0 CCC (sf) B- (sf) Watch
Neg

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-PO RMBS Prime
Jumbo

40432BBE8 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-5 RMBS Prime
Jumbo

40432BAY5 CC (sf) CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 A-PO RMBS Prime
Jumbo

40432BBG3 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-A-1 RMBS Prime
Jumbo

466247LJ0 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 2-A-1 RMBS Prime
Jumbo

466247LK7 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 2-A-3 RMBS Prime
Jumbo

466247LM3 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 2-A-4 RMBS Prime
Jumbo

466247LN1 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-1 RMBS Prime
Jumbo

466247LP6 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-2 RMBS Prime
Jumbo

466247LQ4 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-3 RMBS Prime
Jumbo

466247LR2 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-4 RMBS Prime
Jumbo

466247LS0 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-5 RMBS Prime
Jumbo

466247NJ8 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 3-A-6 RMBS Prime
Jumbo

466247LT8 AAA
(sf)

AAA
(sf)

Watch
Neg

www.standardandpoors.com/ratingsdirect 59

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A1 2005-A1 4-A-1 RMBS Prime
Jumbo

466247LU5 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 4-A-2 RMBS Prime
Jumbo

466247LV3 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 5-A-1 RMBS Prime
Jumbo

466247LW1 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 5-A-2 RMBS Prime
Jumbo

466247LX9 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 5-A-3 RMBS Prime
Jumbo

466247LY7 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 6-T-1 RMBS Prime
Jumbo

466247LZ4 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-B-1 RMBS Prime
Jumbo

466247MB6 BBB (sf) AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 T-B-1 RMBS Prime
Jumbo

466247ME0 BBB-
(sf)

AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-B-2 RMBS Prime
Jumbo

466247MC4 CCC (sf) A (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 T-B-2 RMBS Prime
Jumbo

466247MF7 CCC (sf) A (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-B-3 RMBS Prime
Jumbo

466247MD2 CC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 T-B-3 RMBS Prime
Jumbo

466247MG5 CC (sf) BBB (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-B-4 RMBS Prime
Jumbo

466247MH3 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A1 2005-A1 T-B-4 RMBS Prime
Jumbo

466247ML4 CC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A1 2005-A1 1-B-5 RMBS Prime
Jumbo

466247MJ9 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A1 2005-A1 T-B-5 RMBS Prime
Jumbo

466247MM2 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A2 2005-A2 1-A-1 RMBS Prime
Jumbo

466247NK5 AA- (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 1-A-2 RMBS Prime
Jumbo

466247NL3 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 2-A-1 RMBS Prime
Jumbo

4662471 A- (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 2-A-2 RMBS Prime
Jumbo

466247NN9 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 3-A-2 RMBS Prime
Jumbo

466247NQ2 AA+
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 3-A-3 RMBS Prime
Jumbo

466247NR0 AA+
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 3-A-4 RMBS Prime
Jumbo

466247NS8 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 4-A-1 RMBS Prime
Jumbo

466247NT6 BBB+
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 5-A-1 RMBS Prime
Jumbo

466247NU3 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 5-A-2 RMBS Prime
Jumbo

466247NV1 AAA
(sf)

AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A2 2005-A2 5-A-3 RMBS Prime
Jumbo

466247NW9 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 6-A-1 RMBS Prime
Jumbo

466247NX7 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 6-A-2 RMBS Prime
Jumbo

466247NY5 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 7-CB-1 RMBS Prime
Jumbo

466247NZ2 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 7-CB-2 RMBS Prime
Jumbo

466247PA5 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 8-A-1 RMBS Prime
Jumbo

466247PB3 A (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 9-A-1 RMBS Prime
Jumbo

466247PC1 BBB+
(sf)

AA+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 B-1 RMBS Prime
Jumbo

466247PE7 CCC (sf) BB- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A2 2005-A2 B-2 RMBS Prime
Jumbo

466247PF4 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A2 2005-A2 B-3 RMBS Prime
Jumbo

466247PG2 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A3 2005-A3 1-A-1 RMBS Prime
Jumbo

466247PV9 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 2-A-1 RMBS Prime
Jumbo

466247PW7 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 3-A-1 RMBS Prime
Jumbo

466247PX5 BBB (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 3-A-3 RMBS Prime
Jumbo

466247PZ0 BBB (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 3-A-4 RMBS Prime
Jumbo

466247QA4 BBB (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 3-A-5 RMBS Prime
Jumbo

466247QB2 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 4-A-1 RMBS Prime
Jumbo

466247QC0 A- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 4-A-2 RMBS Prime
Jumbo

466247QD8 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 5-A-1 RMBS Prime
Jumbo

466247QE6 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 5-A-3 RMBS Prime
Jumbo

466247QG1 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-1 RMBS Prime
Jumbo

466247QH9 BB+ (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-2 RMBS Prime
Jumbo

466247QJ5 BB+ (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-3 RMBS Prime
Jumbo

466247QK2 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-4 RMBS Prime
Jumbo

466247QL0 BB+ (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-5 RMBS Prime
Jumbo

466247QM8 BB+ (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-6 RMBS Prime
Jumbo

466247RM7 BB+ (sf) AA- (sf) Watch
Neg

www.standardandpoors.com/ratingsdirect 61

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A3 2005-A3 6-A-7 RMBS Prime
Jumbo

466247QN6 BB- (sf) AA- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 7CA1 RMBS Prime
Jumbo

466247QP1 B- (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 7CA2 RMBS Prime
Jumbo

466247QQ9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 8JA1 RMBS Prime
Jumbo

466247QR7 CCC (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 8JA2 RMBS Prime
Jumbo

466247QS5 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 9CA1 RMBS Prime
Jumbo

466247QT3 B (sf) BBB+
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 9CA2 RMBS Prime
Jumbo

466247QU0 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 10-J-1 RMBS Prime
Jumbo

466247QV8 B+ (sf) BBB (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 10-J-2 RMBS Prime
Jumbo

466247QW6 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 11-A-1 RMBS Prime
Jumbo

466247QX4 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 11-A-2 RMBS Prime
Jumbo

466247QY2 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 11-A-3 RMBS Prime
Jumbo

466247QZ9 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 11-A-4 RMBS Prime
Jumbo

466247RA3 AA- (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 I-B-1 RMBS Prime
Jumbo

466247RC9 CC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 III-B-1 RMBS Prime
Jumbo

466247RJ4 B+ (sf) AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 I-B-2 RMBS Prime
Jumbo

466247RD7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A3 2005-A3 III-B-2 RMBS Prime
Jumbo

466247RK1 CCC (sf) A (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 III-B-3 RMBS Prime
Jumbo

466247RL9 CC (sf) BBB (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 III-B-4 RMBS Prime
Jumbo

466247PS6 CC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A3 2005-A3 III-B-5 RMBS Prime
Jumbo

466247PT4 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A4 2005-A4 1-A-1 RMBS Prime
Jumbo

466247RN5 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 2-A-1 RMBS Prime
Jumbo

466247RP0 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 3-A-1 RMBS Prime
Jumbo

466247RQ8 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 3-A-3 RMBS Prime
Jumbo

466247RS4 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 3-A-4 RMBS Prime
Jumbo

466247RT2 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 4-A-1 RMBS Prime
Jumbo

466247RU9 A (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A4 2005-A4 4-A-2 RMBS Prime
Jumbo

466247RV7 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 B-1 RMBS Prime
Jumbo

466247RX3 CCC (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A4 2005-A4 B-2 RMBS Prime
Jumbo

466247RY1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A4 2005-A4 B-3 RMBS Prime
Jumbo

466247RZ8 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A5 2005-A5 1-A-1 RMBS Prime
Jumbo

466247SD6 BB- (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 1-A-2 RMBS Prime
Jumbo

466247SE4 B+ (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 2-A-1 RMBS Prime
Jumbo

466247SF1 BBB-
(sf)

A+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 2-A-2 RMBS Prime
Jumbo

466247SG9 BBB-
(sf)

A (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 2-A-3 RMBS Prime
Jumbo

466247SH7 B+ (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 3-A-2 RMBS Prime
Jumbo

466247SK0 AA (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 3-A-3 RMBS Prime
Jumbo

466247SL8 AA (sf) AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 3-A-4 RMBS Prime
Jumbo

466247SM6 B+ (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 4-A-1 RMBS Prime
Jumbo

466247SN4 BB- (sf) BBB-
(sf)

JPMorgan Mortgage Trust 2005-A5 2005-A5 5-A-1 RMBS Prime
Jumbo

466247SP9 BB- (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-A-1 RMBS Prime
Jumbo

466247SQ7 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 I-B-1 RMBS Prime
Jumbo

466247SS3 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-B-1 RMBS Prime
Jumbo

466247SV6 BB+ (sf) AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 I-B-2 RMBS Prime
Jumbo

466247ST1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-B-2 RMBS Prime
Jumbo

466247SW4 CCC (sf) BBB-
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-B-3 RMBS Prime
Jumbo

466247SX2 CC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-B-4 RMBS Prime
Jumbo

466247TB9 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A6 2005-A6 1-A-1 RMBS Prime
Jumbo

466247TL7 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 1-A-2 RMBS Prime
Jumbo

466247TM5 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 1-A-3 RMBS Prime
Jumbo

466247TN3 B+ (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 1-A-4 RMBS Prime
Jumbo

466247TP8 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 2-A-1 RMBS Prime
Jumbo

466247TQ6 B (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A6 2005-A6 2-A-3 RMBS Prime
Jumbo

466247TS2 B (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 2-A-4 RMBS Prime
Jumbo

466247TT0 B (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 2-A-5 RMBS Prime
Jumbo

466247TU7 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 3-A-2 RMBS Prime
Jumbo

466247TW3 B- (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 3-A-3 RMBS Prime
Jumbo

466247TX1 B- (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 3-A-4 RMBS Prime
Jumbo

466247TY9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 4-A-1 RMBS Prime
Jumbo

466247TZ6 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 5-A-1 RMBS Prime
Jumbo

466247UA9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 6-A-1 RMBS Prime
Jumbo

466247UB7 B+ (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 6-A-2 RMBS Prime
Jumbo

466247UC5 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A6 2005-A6 7-A-1 RMBS Prime
Jumbo

466247UG6 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A6 2005-A6 I-B-1 RMBS Prime
Jumbo

466247UD3 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A8 2005-A8 1-A-1 RMBS Prime
Jumbo

466247YH0 CCC (sf) BBB (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 1-A-2 RMBS Prime
Jumbo

466247YJ6 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A8 2005-A8 1-A-3 RMBS Prime
Jumbo

466247YK3 BBB-
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 1-A-4 RMBS Prime
Jumbo

466247YL1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-1 RMBS Prime
Jumbo

466247YM9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-2 RMBS Prime
Jumbo

466247YN7 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-3 RMBS Prime
Jumbo

466247YP2 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-6 RMBS Prime
Jumbo

466247YS6 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-7 RMBS Prime
Jumbo

466247YT4 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 2-A-8 RMBS Prime
Jumbo

466247YU1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A8 2005-A8 3-A-1 RMBS Prime
Jumbo

466247YV9 CCC (sf) BB+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 3-A-2 RMBS Prime
Jumbo

466247YW7 CCC (sf) BB+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 3-A-3 RMBS Prime
Jumbo

466247YX5 CCC (sf) BB+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 3-A-4 RMBS Prime
Jumbo

466247YY3 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-A8 2005-A8 4-A-1 RMBS Prime
Jumbo

466247YZ0 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-A8 2005-A8 6-A-1 RMBS Prime
Jumbo

466247ZB2 CCC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 6-A-2 RMBS Prime
Jumbo

466247ZC0 CCC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 6-A-3 RMBS Prime
Jumbo

466247ZD8 CCC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-A8 2005-A8 6-A-4 RMBS Prime
Jumbo

466247ZE6 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S1 2005-S1 1-A-1 RMBS Prime
Jumbo

466247MP5 B (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 1-A-2 RMBS Prime
Jumbo

466247MQ3 B (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 2-A-1 RMBS Prime
Jumbo

466247MS9 B+ (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 2-A-2 RMBS Prime
Jumbo

466247MT7 B+ (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 2-A-3 RMBS Prime
Jumbo

466247MU4 B+ (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 2-A-7 RMBS Prime
Jumbo

466247MY6 A- (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 2-A-8 RMBS Prime
Jumbo

466247MZ3 B+ (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 A-P RMBS Prime
Jumbo

466247NA7 B (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 B-1 RMBS Prime
Jumbo

466247NC3 CC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S1 2005-S1 B-2 RMBS Prime
Jumbo

466247ND1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 1-A-1 RMBS Prime
Jumbo

466247UM3 CCC (sf) BB- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 1-A-2 RMBS Prime
Jumbo

466247UN1 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 1-A-3 RMBS Prime
Jumbo

466247UP6 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 1-A-4 RMBS Prime
Jumbo

466247UQ4 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-1 RMBS Prime
Jumbo

466247UT8 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-2 RMBS Prime
Jumbo

466247UU5 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-3 RMBS Prime
Jumbo

466247UV3 CCC (sf) B (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-4 RMBS Prime
Jumbo

466247UW1 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-5 RMBS Prime
Jumbo

466247UX9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-6 RMBS Prime
Jumbo

466247UY7 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-8 RMBS Prime
Jumbo

466247VA8 CCC (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-9 RMBS Prime
Jumbo

466247VB6 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-10 RMBS Prime
Jumbo

466247VC4 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-11 RMBS Prime
Jumbo

466247VD2 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-12 RMBS Prime
Jumbo

466247VE0 CCC (sf) BB- (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-13 RMBS Prime
Jumbo

466247VF7 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-14 RMBS Prime
Jumbo

466247VG5 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-15 RMBS Prime
Jumbo

466247VH3 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 2-A-16 RMBS Prime
Jumbo

466247VJ9 CCC (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 3-A-1 RMBS Prime
Jumbo

466247VM2 B (sf) B+ (sf) Watch
Neg

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-A-1 RMBS Prime
Jumbo

466247VN0 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-A-2 RMBS Prime
Jumbo

466247VP5 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-A-3 RMBS Prime
Jumbo

466247VQ3 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-A-4 RMBS Prime
Jumbo

466247VR1 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-A-P RMBS Prime
Jumbo

466247VT7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2006-A2 2006-A2 4-A-1 RMBS Prime
Jumbo

466247K51 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 4-A-2 RMBS Prime
Jumbo

466247K69 BBB-
(sf)

AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 5-A-1 RMBS Prime
Jumbo

466247K77 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 5-A-2 RMBS Prime
Jumbo

466247K85 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 5-A-3 RMBS Prime
Jumbo

466247K93 AAA
(sf)

AAA
(sf)

Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 5-A-4 RMBS Prime
Jumbo

466247L27 BBB-
(sf)

AA (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 II-B-1 RMBS Prime
Jumbo

466247L68 CCC (sf) BB (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A2 2006-A2 II-B-2 RMBS Prime
Jumbo

466247L76 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2006-A3 2006-A3 6-A-1 RMBS Prime
Jumbo

46628KAT7 CCC (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A3 2006-A3 6-A-2 RMBS Prime
Jumbo

46628KAU4 CCC (sf) BB- (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A3 2006-A3 7-A-1 RMBS Prime
Jumbo

46628KAV2 CCC (sf) BBB (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A3 2006-A3 7-A2 RMBS Prime
Jumbo

46628KAW0 CCC (sf) BB- (sf) Watch
Neg

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 66

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

JPMorgan Mortgage Trust 2006-A3 2006-A3 P RMBS Prime
Jumbo

46628KBL3 CCC (sf) A- (sf) Watch
Neg

JPMorgan Mortgage Trust 2006-A3 2006-A3 II-B-1 RMBS Prime
Jumbo

46628KBA7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 1-A-2 RMBS Prime
Jumbo

46630PAD7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-4 RMBS Prime
Jumbo

46630PAM7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-3M RMBS Prime
Jumbo

46630PAS4 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-3L RMBS Prime
Jumbo

46630PAU9 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-4 RMBS Prime
Jumbo

46630PAW5 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-5 RMBS Prime
Jumbo

46630PAX3 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-1M RMBS Prime
Jumbo

46630PAZ8 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-2M RMBS Prime
Jumbo

46630PBC8 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-2L RMBS Prime
Jumbo

46630PBE4 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-3 RMBS Prime
Jumbo

46630PBG9 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-4 RMBS Prime
Jumbo

46630PBH7 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A4-M RMBS Prime
Jumbo

46630PBU8 CCC (sf) B- (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A5 2007-A5 2-A-1 RMBS Prime
Jumbo

46632BAE4 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A5 2007-A5 3-A-1 RMBS Prime
Jumbo

46632BAH7 CC (sf) CCC (sf)

JPMorgan Mortgage Trust 2007-A5 2007-A5 4-A-1 RMBS Prime
Jumbo

46632BAP9 CCC (sf) BB (sf) Watch
Neg

JPMorgan Mortgage Trust 2007-A5 2007-A5 4-A-1M RMBS Prime
Jumbo

46632BAQ7 CCC (sf) BB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 1-A-1 RMBS Prime
Jumbo

57643MKB9 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-1 RMBS Prime
Jumbo

57643MKC7 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-3 RMBS Prime
Jumbo

57643MKE3 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-4 RMBS Prime
Jumbo

57643MKF0 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-5 RMBS Prime
Jumbo

57643MKG8 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-8 RMBS Prime
Jumbo

57643MKK9 BBB+
(sf)

AAA
(sf)

Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-9 RMBS Prime
Jumbo

57643MKL7 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 30-A-X RMBS Prime
Jumbo

57643MKQ6 NR AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

MASTR Asset Securitization Trust 2005-1 2005-1 15-PO RMBS Prime
Jumbo

57643MKR4 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 30-PO RMBS Prime
Jumbo

57643MKS2 B- (sf) BBB (sf) Watch
Neg

MASTR Asset Securitization Trust 2005-1 2005-1 B-1 RMBS Prime
Jumbo

57643MKT0 CC (sf) CCC (sf)

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-1 RMBS Prime
Jumbo

57643MLX0 NR BBB (sf)

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-2 RMBS Prime
Jumbo

57643MLY8 CCC (sf) B+ (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-3 RMBS Prime
Jumbo

57643MLZ5 CCC (sf) B+ (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-4 RMBS Prime
Jumbo

57643MMA9 CCC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-5 RMBS Prime
Jumbo

57643MMB7 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-6 RMBS Prime
Jumbo

57643MMC5 CCC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-7 RMBS Prime
Jumbo

57643MMD3 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-8 RMBS Prime
Jumbo

57643MME1 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-9 RMBS Prime
Jumbo

57643MMF8 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-11 RMBS Prime
Jumbo

57643MMH4 CCC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-12 RMBS Prime
Jumbo

57643MMJ0 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-13 RMBS Prime
Jumbo

57643MMK7 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 1-A-14 RMBS Prime
Jumbo

57643MML5 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 2-A-1 RMBS Prime
Jumbo

57643MMM3 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 3-A-1 RMBS Prime
Jumbo

57643MMP6 B+ (sf) A (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 3-A-2 RMBS Prime
Jumbo

57643MNE0 CC (sf) B+ (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 4-A-1 RMBS Prime
Jumbo

57643MMQ4 CC (sf) B+ (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 15-PO RMBS Prime
Jumbo

57643MMV3 CC (sf) B+ (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-1 2006-1 30-PO RMBS Prime
Jumbo

57643MMW1 CC (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-1 RMBS Prime
Jumbo

55274SAA9 B (sf) B (sf) Watch
Neg

MASTR Asset Securitization Trust 2006-3 2006-3 15-PO RMBS Prime
Jumbo

55274SAV3 CC (sf) CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 30-PO RMBS Prime
Jumbo

55274SAW1 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 I-A RMBS Prime
Jumbo

59020UQC2 AAA
(sf)

AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 II-A-1 RMBS Prime
Jumbo

59020UQD0 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 II-A-2 RMBS Prime
Jumbo

59020UQP3 AA+
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 III-A RMBS Prime
Jumbo

59020UQE8 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 M-1 RMBS Prime
Jumbo

59020UQF5 B+ (sf) BBB-
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 M-2 RMBS Prime
Jumbo

59020UQG3 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust MLMI
2005-A1

2005-A1 M-3 RMBS Prime
Jumbo

59020UQH1 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-1 RMBS Prime
Jumbo

59020USH9 B- (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-2 RMBS Prime
Jumbo

59020USJ5 BB (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-3 RMBS Prime
Jumbo

59020USK2 B- (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-4 RMBS Prime
Jumbo

59020USL0 B- (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-5 RMBS Prime
Jumbo

59020USM8 BB (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-7 RMBS Prime
Jumbo

59020UTK1 B- (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 A-8 RMBS Prime
Jumbo

59020UTL9 B- (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 M-1 RMBS Prime
Jumbo

59020USN6 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust MLMI
Series 2005-A2

2005-A2 M-2 RMBS Prime
Jumbo

59020USP1 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 1-A RMBS Prime
Jumbo

59020UZZ1 BBB-
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 2-A RMBS Prime
Jumbo

59020UA21 BB+ (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 3-A RMBS Prime
Jumbo

59020UA39 BBB+
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 X RMBS Prime
Jumbo

59020UB20 NR AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 M-1 RMBS Prime
Jumbo

59020UA47 CC (sf) BB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-2

MLCC2005-2 M-2 RMBS Prime
Jumbo

59020UA54 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 1-A-1 RMBS Prime
Jumbo

59020UV77 CCC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 1-A-2 RMBS Prime
Jumbo

59020UV85 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-1A RMBS Prime
Jumbo

59020UV93 BB- (sf) BB- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-1B RMBS Prime
Jumbo

59020UZ40 CCC (sf) B+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-1C RMBS Prime
Jumbo

59020UZ57 CCC (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-1D RMBS Prime
Jumbo

59020U2G9 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-1E RMBS Prime
Jumbo

59020U2H7 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 2-A-2 RMBS Prime
Jumbo

59020UZ32 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 3-A-1 RMBS Prime
Jumbo

59020UW27 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 3-A-2 RMBS Prime
Jumbo

59020UW35 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 4-A-1 RMBS Prime
Jumbo

59020UW43 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 4-A-2 RMBS Prime
Jumbo

59020UW50 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 5-A-1 RMBS Prime
Jumbo

59020UW68 CC (sf) B (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
2005-A9

2005-A9 5-A-2 RMBS Prime
Jumbo

59020UW76 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 1A RMBS Prime
Jumbo

59020UL37 B+ (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 2A RMBS Prime
Jumbo

59020UL45 BB- (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 3A RMBS Prime
Jumbo

59020UL52 BB- (sf) BBB+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 4A RMBS Prime
Jumbo

59020UL60 BB- (sf) BBB+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 5A RMBS Prime
Jumbo

59020UL78 BB+ (sf) A+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 M1 RMBS Prime
Jumbo

59020UM51 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-3

2005-3 M2 RMBS Prime
Jumbo

59020UM69 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A A-1 RMBS Prime
Jumbo

59020UTB1 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A A-2 RMBS Prime
Jumbo

59020UTC9 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A X-A RMBS Prime
Jumbo

59020UTD7 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A X-B RMBS Prime
Jumbo

59020UTZ8 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A B-1 RMBS Prime
Jumbo

59020UTE5 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A B-2 RMBS Prime
Jumbo

59020UTF2 AA (sf) AA (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2005-A

MLCC 2005-A B-3 RMBS Prime
Jumbo

59020UUA1 BBB (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-1

2006-1 I-A RMBS Prime
Jumbo

59020U4R3 B (sf) A- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-1

2006-1 II-A-1 RMBS Prime
Jumbo

59020U4S1 BB (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-1

2006-1 II-A-2 RMBS Prime
Jumbo

59020U4T9 B (sf) A- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-1

2006-1 M-1 RMBS Prime
Jumbo

59020U4U6 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-1

2006-1 M-2 RMBS Prime
Jumbo

59020U4V4 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 I-A RMBS Prime
Jumbo

590219AD3 AA (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 II-A RMBS Prime
Jumbo

590219AE1 AA (sf) AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 M-1 RMBS Prime
Jumbo

590219AJ0 B+ (sf) AA (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 M-2 RMBS Prime
Jumbo

590219AK7 CCC (sf) A (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 M-3 RMBS Prime
Jumbo

590219AL5 CC (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2006-2

2006-2 B-1 RMBS Prime
Jumbo

590219AA9 CC (sf) B (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 I-A-1 RMBS Prime
Jumbo

59023HAA9 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 I-A-2 RMBS Prime
Jumbo

59023HAQ4 AA+
(sf)

AA+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 II-A-1 RMBS Prime
Jumbo

59023HAB7 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 II-A-2 RMBS Prime
Jumbo

59023HAC5 AA+
(sf)

AA+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 III-A RMBS Prime
Jumbo

59023HAD3 AA+
(sf)

AA+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 IV-A-2 RMBS Prime
Jumbo

59023HAF8 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 IV-A-4 RMBS Prime
Jumbo

59023HAH4 AA+
(sf)

AA+
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 IV-A-X RMBS Prime
Jumbo

59023HAR2 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 M-1 RMBS Prime
Jumbo

59023HAJ0 B+ (sf) BB+ (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 M-2 RMBS Prime
Jumbo

59023HAK7 CCC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 M-3 RMBS Prime
Jumbo

59023HAL5 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust Series
MLCC 2007-1

2007-1 IV-A-3 RMBS Prime
Jumbo

59023HAG6 AAA
(sf)

AAA
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLMI 2005-A4

2005-A4 I-A RMBS Prime
Jumbo

59020UXH3 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLMI 2005-A4

2005-A4 II-A-2 RMBS Prime
Jumbo

59020UXK6 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLMI 2005-A4

2005-A4 III-A RMBS Prime
Jumbo

59020UXL4 CC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust Series
MLMI 2005-A4

2005-A4 IV-A RMBS Prime
Jumbo

59020UXM2 CC (sf) B (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A1 RMBS Prime
Jumbo

590218AA1 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A2 RMBS Prime
Jumbo

590218AB9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A3 RMBS Prime
Jumbo

590218AC7 B- (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A4 RMBS Prime
Jumbo

590218AD5 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A6 RMBS Prime
Jumbo

590218AF0 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A7 RMBS Prime
Jumbo

590218AG8 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 I-A8 RMBS Prime
Jumbo

590218AH6 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
2006-F1

2006-F1 PO RMBS Prime
Jumbo

590218AK9 CC (sf) CCC (sf)

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 I-A RMBS Prime
Jumbo

59024WAA5 B+ (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 II-A-1 RMBS Prime
Jumbo

59024WAB3 BB (sf) A (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 II-A-2 RMBS Prime
Jumbo

59024WAC1 B (sf) BBB-
(sf)

Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 III-A RMBS Prime
Jumbo

59024WAD9 B+ (sf) BBB (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 M-1 RMBS Prime
Jumbo

59024WAF4 CCC (sf) B- (sf) Watch
Neg

Merrill Lynch Mortgage Investors Trust, Series
MLCC 2007-2

2007-2 M-3 RMBS Prime
Jumbo

59024WAH0 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-1 RMBS Prime
Jumbo

61748HRS2 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-2 RMBS Prime
Jumbo

61748HRT0 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-3 RMBS Prime
Jumbo

61748HRU7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-4 RMBS Prime
Jumbo

61748HRV5 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-5 RMBS Prime
Jumbo

61748HRW3 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-6 RMBS Prime
Jumbo

61748HRX1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-8 RMBS Prime
Jumbo

61748HRZ6 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-9 RMBS Prime
Jumbo

61748HSA0 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-10 RMBS Prime
Jumbo

61748HSB8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 1-A-P RMBS Prime
Jumbo

61748HSD4 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 2-A-1 RMBS Prime
Jumbo

61748HSE2 CCC (sf) B (sf) Watch
Neg

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 2-A-2 RMBS Prime
Jumbo

61748HSF9 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 3-A RMBS Prime
Jumbo

61748HSG7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 4-A-1 RMBS Prime
Jumbo

61748HSH5 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 4-A-2 RMBS Prime
Jumbo

61748HSJ1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 4-A-P RMBS Prime
Jumbo

61748HSK8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 5-A-1 RMBS Prime
Jumbo

61748HSL6 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-10 2005-10 5-A-2 RMBS Prime
Jumbo

61748HSM4 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 1-A RMBS Prime
Jumbo

61748HNR8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 1-A-P RMBS Prime
Jumbo

61748HNT4 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 2-A-1 RMBS Prime
Jumbo

61748HNU1 B+ (sf) BBB (sf) Watch
Neg

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 2-A-2 RMBS Prime
Jumbo

61748HNV9 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 3-A-2 RMBS Prime
Jumbo

61748HNX5 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 4-A-1 RMBS Prime
Jumbo

61748HNY3 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 4-A-3 RMBS Prime
Jumbo

61748HPA3 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 4-A-4 RMBS Prime
Jumbo

61748HPB1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 4-A-P RMBS Prime
Jumbo

61748HPD7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 5-A RMBS Prime
Jumbo

61748HPE5 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 6-A-1 RMBS Prime
Jumbo

61748HPF2 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 6-A-2 RMBS Prime
Jumbo

61748HPG0 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 6-A-3 RMBS Prime
Jumbo

61748HPH8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 6-A-P RMBS Prime
Jumbo

61748HPK1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-1 RMBS Prime
Jumbo

61748HPL9 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-2 RMBS Prime
Jumbo

61748HPM7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-3 RMBS Prime
Jumbo

61748HPN5 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-8 RMBS Prime
Jumbo

61748HPT2 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-10 RMBS Prime
Jumbo

61748HPV7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-P RMBS Prime
Jumbo

61748HPX3 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 1-A RMBS Prime
Jumbo

61748HVE8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 1-A-P RMBS Prime
Jumbo

61748HVG3 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 2-A-1 RMBS Prime
Jumbo

61748HVH1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 2-A-3 RMBS Prime
Jumbo

61748HVK4 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 2-A-4 RMBS Prime
Jumbo

61748HVL2 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 2-A-P RMBS Prime
Jumbo

61748HVN8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 3-A RMBS Prime
Jumbo

61748HVP3 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 4-A RMBS Prime
Jumbo

61748HVQ1 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 5-A-1 RMBS Prime
Jumbo

61748HVS7 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 5-A-3 RMBS Prime
Jumbo

61748HVU2 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 5-A-4 RMBS Prime
Jumbo

61748HVV0 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 6-A RMBS Prime
Jumbo

61748HVW8 CC (sf) CCC (sf)

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 7-A-1 RMBS Prime
Jumbo

61748HVY4 CC (sf) BBB+
(sf)

Watch
Neg

Morgan Stanley Mortgage Loan Trust 2006-2 2006-2 7-A-2 RMBS Prime
Jumbo

61748HVZ1 CC (sf) CCC (sf)

MortgageIT Securities Corp. Mortgage Loan
Trust, Series 2007-2

2007-2 A-1 RMBS Prime
Jumbo

61915CAA7 CCC (sf) B- (sf) Watch
Neg

Prime Mortgage Trust 2007-3 2007-3 II-A-1 RMBS Prime
Jumbo

74162WAH1 B- (sf) B+ (sf) Watch
Neg

Prime Mortgage Trust 2007-3 2007-3 II-A-2 RMBS Prime
Jumbo

74162WAJ7 B- (sf) B- (sf) Watch
Neg

Prime Mortgage Trust 2007-3 2007-3 II-PO RMBS Prime
Jumbo

74162WAP3 CC (sf) B- (sf) Watch
Neg

Prime Mortgage Trust 2007-3 2007-3 II-B-2 RMBS Prime
Jumbo

74162WAL2 CC (sf) CCC (sf)

Provident Funding Mortgage Loan Trust
2005-1

2005-1 1A-1 RMBS Prime
Jumbo

743873AW1 AA (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 2A-1 RMBS Prime
Jumbo

743873AX9 AAA
(sf)

AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 2A-2 RMBS Prime
Jumbo

743873BJ9 AA (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 3A-1 RMBS Prime
Jumbo

743873AY7 AAA
(sf)

AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 3A-2 RMBS Prime
Jumbo

743873AZ4 AA (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 X RMBS Prime
Jumbo

743873BD2 AAA
(sf)

AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-1

2005-1 B-1 RMBS Prime
Jumbo

743873BA8 CC (sf) B- (sf) Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 1-A-1A RMBS Prime
Jumbo

743873BK6 AA (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 1-A-1B RMBS Prime
Jumbo

743873BW0 BB (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Provident Funding Mortgage Loan Trust
2005-2

2005-2 2-A-1A RMBS Prime
Jumbo

743873BL4 A+ (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 2-A1B RMBS Prime
Jumbo

743873BX8 BB (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 3-A RMBS Prime
Jumbo

743873BM2 BB+ (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 4-A RMBS Prime
Jumbo

743873BN0 BBB (sf) AAA
(sf)

Watch
Neg

Provident Funding Mortgage Loan Trust
2005-2

2005-2 B-1 RMBS Prime
Jumbo

743873BP5 CC (sf) B (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-1 RMBS Prime
Jumbo

76111XRX3 BBB-
(sf)

A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-2 RMBS Prime
Jumbo

76111XRY1 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-3 RMBS Prime
Jumbo

76111XRZ8 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-4 RMBS Prime
Jumbo

76111XSA2 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-5 RMBS Prime
Jumbo

76111XSB0 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-6 RMBS Prime
Jumbo

76111XSC8 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S1 Trust 2005-S1 I-A-P RMBS Prime
Jumbo

76111XSG9 BB+ (sf) A- (sf) Watch
Neg

RFMSI Series 2005-S4 Trust 2005-S4 A-1 RMBS Prime
Jumbo

76111XUS0 CCC (sf) BB+ (sf) Watch
Neg

RFMSI Series 2005-S4 Trust 2005-S4 A-2 RMBS Prime
Jumbo

76111XUT8 CCC (sf) BB+ (sf) Watch
Neg

RFMSI Series 2005-S4 Trust 2005-S4 A-3 RMBS Prime
Jumbo

76111XUU5 CCC (sf) BB+ (sf) Watch
Neg

RFMSI Series 2005-S4 Trust 2005-S4 A-P RMBS Prime
Jumbo

76111XUV3 CCC (sf) BB+ (sf) Watch
Neg

RFMSI Series 2005-S4 Trust 2005-S4 M-1 RMBS Prime
Jumbo

76111XUY7 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-1 RMBS Prime
Jumbo

76111XZR7 CCC (sf) BB (sf) Watch
Neg

RFMSI Series 2005-S7 Trust 2005-S7 A-2 RMBS Prime
Jumbo

76111XZS5 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-3 RMBS Prime
Jumbo

76111XZT3 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-4 RMBS Prime
Jumbo

76111XZU0 CCC (sf) BB (sf) Watch
Neg

RFMSI Series 2005-S7 Trust 2005-S7 A-5 RMBS Prime
Jumbo

76111XZV8 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-6 RMBS Prime
Jumbo

76111XZW6 B- (sf) BBB-
(sf)

Watch
Neg

RFMSI Series 2005-S7 Trust 2005-S7 A-7 RMBS Prime
Jumbo

76111XZX4 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-8 RMBS Prime
Jumbo

76111XZY2 CC (sf) CCC (sf)

RFMSI Series 2005-S7 Trust 2005-S7 A-9 RMBS Prime
Jumbo

76111XZZ9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2005-S7 Trust 2005-S7 A-P RMBS Prime
Jumbo

76111XA29 CC (sf) CCC (sf)

RFMSI Series 2005-SA2 Trust 2005-SA2 II-A-1 RMBS Prime
Jumbo

76111XVF7 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 II-A-2 RMBS Prime
Jumbo

76111XVG5 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 III-A-3 RMBS Prime
Jumbo

76111XVK6 CCC (sf) BB- (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 IV-A RMBS Prime
Jumbo

76111XVL4 CCC (sf) BB- (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 V-A RMBS Prime
Jumbo

76111XVM2 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 VI-A-1 RMBS Prime
Jumbo

76111XVN0 CCC (sf) B (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 VI-A-2 RMBS Prime
Jumbo

76111XVP5 CCC (sf) B (sf) Watch
Neg

RFMSI Series 2005-SA2 Trust 2005-SA2 III-A-2 RMBS Prime
Jumbo

76111XVJ9 CCC (sf) BB- (sf) Watch
Neg

RFMSI Series 2005-SA3 Trust 2005-SA3 II-A-1 RMBS Prime
Jumbo

76111XWA7 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2005-SA3 Trust 2005-SA3 III-A RMBS Prime
Jumbo

76111XWD1 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2005-SA3 Trust 2005-SA3 IV-A RMBS Prime
Jumbo

76111XWE9 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 II-A-1 RMBS Prime
Jumbo

74958EAB2 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 II-A-2 RMBS Prime
Jumbo

74958EAC0 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 II-A-3 RMBS Prime
Jumbo

74958EAD8 CCC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 II-A-4 RMBS Prime
Jumbo

74958EAE6 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 II-A-5 RMBS Prime
Jumbo

74958EAF3 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 II-A-6 RMBS Prime
Jumbo

74958EAG1 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 II-A-7 RMBS Prime
Jumbo

74958EAH9 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 II-A-P RMBS Prime
Jumbo

74958EAW6 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-1 RMBS Prime
Jumbo

74958EAJ5 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 III-A-2 RMBS Prime
Jumbo

74958EAK2 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 III-A-4 RMBS Prime
Jumbo

74958EAM8 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 III-A-5 RMBS Prime
Jumbo

74958EAN6 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-6 RMBS Prime
Jumbo

74958EAP1 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-7 RMBS Prime
Jumbo

74958EAQ9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-8 RMBS Prime
Jumbo

74958EAR7 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-9 RMBS Prime
Jumbo

74958EAS5 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S12 Trust 2006-S12 III-A-10 RMBS Prime
Jumbo

74958EAT3 CC (sf) CCC (sf)

RFMSI Series 2006-S12 Trust 2006-S12 III-A-P RMBS Prime
Jumbo

74958EAY2 CC (sf) CCC (sf)

RFMSI Series 2006-S2 Trust 2006-S2 A-1 RMBS Prime
Jumbo

76111XL76 CC (sf) BB- (sf) Watch
Neg

RFMSI Series 2006-S2 Trust 2006-S2 A-2 RMBS Prime
Jumbo

76111XL84 CC (sf) CCC (sf)

RFMSI Series 2006-S2 Trust 2006-S2 A-3 RMBS Prime
Jumbo

76111XL92 CC (sf) CCC (sf)

RFMSI Series 2006-S2 Trust 2006-S2 A-4 RMBS Prime
Jumbo

76111XM26 CCC (sf) BBB (sf) Watch
Neg

RFMSI Series 2006-S2 Trust 2006-S2 A-5 RMBS Prime
Jumbo

76111XM34 CC (sf) CCC (sf)

RFMSI Series 2006-S2 Trust 2006-S2 A-6 RMBS Prime
Jumbo

76111XM42 CC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S2 Trust 2006-S2 A-7 RMBS Prime
Jumbo

76111XM59 CC (sf) CCC (sf)

RFMSI Series 2006-S2 Trust 2006-S2 A-P RMBS Prime
Jumbo

76111XM67 CC (sf) CCC (sf)

RFMSI Series 2006-S3 Trust 2006-S3 A-3 RMBS Prime
Jumbo

76111XN90 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S3 Trust 2006-S3 A-4 RMBS Prime
Jumbo

76111XP23 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S3 Trust 2006-S3 A-7 RMBS Prime
Jumbo

76111XP56 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S3 Trust 2006-S3 A-9 RMBS Prime
Jumbo

76111XP72 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S3 Trust 2006-S3 A-P RMBS Prime
Jumbo

76111XP98 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-1 RMBS Prime
Jumbo

762010AA4 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-2 RMBS Prime
Jumbo

762010AB2 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-3 RMBS Prime
Jumbo

762010AC0 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-5 RMBS Prime
Jumbo

762010AE6 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-6 RMBS Prime
Jumbo

762010AF3 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-7 RMBS Prime
Jumbo

762010AG1 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-S4 Trust 2006-S4 A-9 RMBS Prime
Jumbo

762010AJ5 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-10 RMBS Prime
Jumbo

762010AK2 CC (sf) CCC (sf)

RFMSI Series 2006-S4 Trust 2006-S4 A-P RMBS Prime
Jumbo

762010AL0 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2006-S5 Trust 2006-S5 A-1 RMBS Prime
Jumbo

74957EAA5 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-3 RMBS Prime
Jumbo

74957EAC1 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-4 RMBS Prime
Jumbo

74957EAD9 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-5 RMBS Prime
Jumbo

74957EAE7 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S5 Trust 2006-S5 A-6 RMBS Prime
Jumbo

74957EAF4 CCC (sf) B+ (sf) Watch
Neg

RFMSI Series 2006-S5 Trust 2006-S5 A-7 RMBS Prime
Jumbo

74957EAG2 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-9 RMBS Prime
Jumbo

74957EAJ6 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-10 RMBS Prime
Jumbo

74957EAK3 CC (sf) B- (sf) Watch
Neg

RFMSI Series 2006-S5 Trust 2006-S5 A-12 RMBS Prime
Jumbo

74957EAM9 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-13 RMBS Prime
Jumbo

74957EAN7 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-14 RMBS Prime
Jumbo

74957EAP2 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-15 RMBS Prime
Jumbo

74957EAQ0 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-16 RMBS Prime
Jumbo

74957EAR8 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-17 RMBS Prime
Jumbo

74957EAS6 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-18 RMBS Prime
Jumbo

74957EAT4 CC (sf) CCC (sf)

RFMSI Series 2006-S5 Trust 2006-S5 A-P RMBS Prime
Jumbo

74957EAW7 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-1 RMBS Prime
Jumbo

74957XAA3 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-2 RMBS Prime
Jumbo

74957XAB1 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-5 RMBS Prime
Jumbo

74957XAE5 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-6 RMBS Prime
Jumbo

74957XAF2 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2006-S8 Trust 2006-S8 A-7 RMBS Prime
Jumbo

74957XAG0 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-10 RMBS Prime
Jumbo

74957XAK1 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-11 RMBS Prime
Jumbo

74957XAL9 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-13 RMBS Prime
Jumbo

74957XAN5 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-14 RMBS Prime
Jumbo

74957XAP0 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-15 RMBS Prime
Jumbo

74957XAQ8 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

RFMSI Series 2006-S8 Trust 2006-S8 A-16 RMBS Prime
Jumbo

74957XAR6 CC (sf) CCC (sf)

RFMSI Series 2006-S8 Trust 2006-S8 A-P RMBS Prime
Jumbo

74957XAV7 CC (sf) CCC (sf)

RFMSI Series 2006-SA1 Trust 2006-SA1 I-A-1 RMBS Prime
Jumbo

76111XG72 CC (sf) B (sf) Watch
Neg

RFMSI Series 2006-SA1 Trust 2006-SA1 II-A-1 RMBS Prime
Jumbo

76111XG98 CC (sf) CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 I-A-4 RMBS Prime
Jumbo

762009AD0 CC (sf) CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 I-A-16 RMBS Prime
Jumbo

762009AR9 CC (sf) CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 II-A-P RMBS Prime
Jumbo

762009BQ0 CC (sf) CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 II-A-4 RMBS Prime
Jumbo

762009BB3 CC (sf) CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 II-A-5 RMBS Prime
Jumbo

762009BC1 CCC (sf) B- (sf) Watch
Neg

RFMSI Series 2007-S6 Trust 2007-S6 II-A-10 RMBS Prime
Jumbo

762009BH0 CCC (sf) B- (sf) Watch
Neg

Sequoia Mortgage Trust 2007-1 2007-1 1-A2 RMBS Prime
Jumbo

81744HAB9 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 2-A2 RMBS Prime
Jumbo

81744HAE3 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 3-A1 RMBS Prime
Jumbo

81744HAF0 CCC (sf) B+ (sf) Watch
Neg

Sequoia Mortgage Trust 2007-1 2007-1 3-A2 RMBS Prime
Jumbo

81744HAG8 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 4-A2 RMBS Prime
Jumbo

81744HAJ2 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 5-A1 RMBS Prime
Jumbo

81744HAK9 B- (sf) B (sf) Watch
Neg

Sequoia Mortgage Trust 2007-1 2007-1 5-A2 RMBS Prime
Jumbo

81744HAL7 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-3 2007-3 1-A1 RMBS Prime
Jumbo

81744MAA0 B+ (sf) BBB+
(sf)

Watch
Neg

Sequoia Mortgage Trust 2007-3 2007-3 1-B1 RMBS Prime
Jumbo

81744MAF9 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-3 2007-3 2A-A1 RMBS Prime
Jumbo

81744MAM4 CC (sf) CCC (sf)

Sequoia Mortgage Trust 2007-3 2007-3 2C-A1 RMBS Prime
Jumbo

81744MAS1 CC (sf) CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 1-A RMBS Prime
Jumbo

855541AA6 CC (sf) CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 2-A-2 RMBS Prime
Jumbo

855541AM0 CC (sf) CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 3-A-2 RMBS Prime
Jumbo

855541AN8 CC (sf) CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 4-A-1 RMBS Prime
Jumbo

855541AD0 CCC (sf) B+ (sf) Watch
Neg

STARM Mortgage Loan Trust 2007-S1 2007-S1 4-A-2 RMBS Prime
Jumbo

855541AP3 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

STARM Mortgage Loan Trust 2007-S1 2007-S1 5-A-1 RMBS Prime
Jumbo

855541AE8 B (sf) B+ (sf) Watch
Neg

STARM Mortgage Loan Trust 2007-S1 2007-S1 5-A-2 RMBS Prime
Jumbo

855541AQ1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 1-A1 RMBS Prime
Jumbo

863579SQ2 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 1-A2 RMBS Prime
Jumbo

863579SR0 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 2-A1 RMBS Prime
Jumbo

863579SS8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 2-A2 RMBS Prime
Jumbo

863579ST6 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 3-A1 RMBS Prime
Jumbo

863579SU3 B- (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 3-A2 RMBS Prime
Jumbo

863579SV1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 4-A1 RMBS Prime
Jumbo

863579SW9 CC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-12

2005-12 4-A2 RMBS Prime
Jumbo

863579SX7 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 1-A1 RMBS Prime
Jumbo

863579UL0 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 1-A2 RMBS Prime
Jumbo

863579UM8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 2-A1 RMBS Prime
Jumbo

863579UQ9 CC (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 2-A2 RMBS Prime
Jumbo

863579UR7 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 3-A1 RMBS Prime
Jumbo

863579US5 CCC (sf) BBB-
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 3-A2 RMBS Prime
Jumbo

863579UT3 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 4-A1 RMBS Prime
Jumbo

863579UU0 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-15

2005-15 4-A2 RMBS Prime
Jumbo

863579UV8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 1-A1 RMBS Prime
Jumbo

863579VH8 CCC (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 1-A2 RMBS Prime
Jumbo

863579VJ4 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 2-A1 RMBS Prime
Jumbo

863579VK1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 2-A2 RMBS Prime
Jumbo

863579VL9 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 3-A1 RMBS Prime
Jumbo

863579VM7 CCC (sf) BB+ (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 3-A2 RMBS Prime
Jumbo

863579VN5 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 4-A1 RMBS Prime
Jumbo

863579VP0 CCC (sf) B+ (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 4-A2 RMBS Prime
Jumbo

863579VQ8 A- (sf) A- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 4-A3 RMBS Prime
Jumbo

863579VR6 B- (sf) BBB+
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 4-A4 RMBS Prime
Jumbo

863579VS4 CCC (sf) B+ (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 4-A5 RMBS Prime
Jumbo

863579VT2 CC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 5-A1 RMBS Prime
Jumbo

863579VV7 CCC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 5-A2 RMBS Prime
Jumbo

863579VW5 CCC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 5-A3 RMBS Prime
Jumbo

863579VX3 CC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-17

2005-17 B1-II RMBS Prime
Jumbo

863579WD6 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 1-A1 RMBS Prime
Jumbo

863579WZ7 B- (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 1-A2 RMBS Prime
Jumbo

863579XA1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 2-A RMBS Prime
Jumbo

863579XB9 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 3-A2 RMBS Prime
Jumbo

863579XD5 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 4-A1 RMBS Prime
Jumbo

863579XE3 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 4-A2 RMBS Prime
Jumbo

863579XF0 CCC (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 4-A3 RMBS Prime
Jumbo

863579XG8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 5-A1 RMBS Prime
Jumbo

863579XH6 CCC (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 5-A2 RMBS Prime
Jumbo

863579XJ2 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 6-A1 RMBS Prime
Jumbo

863579XK9 CCC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 6-A2 RMBS Prime
Jumbo

863579XL7 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 7-A1 RMBS Prime
Jumbo

863579XM5 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 7-A2 RMBS Prime
Jumbo

863579XN3 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 7-A3 RMBS Prime
Jumbo

863579XP8 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 8-A1 RMBS Prime
Jumbo

863579XR4 CCC (sf) AA- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 8-A2 RMBS Prime
Jumbo

863579XS2 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 9-A1 RMBS Prime
Jumbo

863579XT0 BB- (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 9-A2 RMBS Prime
Jumbo

863579XU7 CCC (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 9-A3 RMBS Prime
Jumbo

863579XV5 CCC (sf) BB- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 9-A4 RMBS Prime
Jumbo

863579XW3 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-18

2005-18 B1-II RMBS Prime
Jumbo

863579YD4 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 1-A1 RMBS Prime
Jumbo

863579ZE1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 2-A1 RMBS Prime
Jumbo

863579ZG6 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 3-A1 RMBS Prime
Jumbo

863579ZJ0 B (sf) B (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 3-A2 RMBS Prime
Jumbo

863579ZK7 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 3-A3 RMBS Prime
Jumbo

863579ZL5 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 4-A1 RMBS Prime
Jumbo

863579ZP6 CCC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 4-A2 RMBS Prime
Jumbo

863579ZQ4 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-20

2005-20 B1-II RMBS Prime
Jumbo

863579ZW1 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 3-A1 RMBS Prime
Jumbo

863579B49 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 4-A-1 RMBS Prime
Jumbo

863579B64 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 5-A1 RMBS Prime
Jumbo

863579B72 CCC (sf) BB (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 5-A2 RMBS Prime
Jumbo

863579B80 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 6-A1 RMBS Prime
Jumbo

863579B98 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 6-A2 RMBS Prime
Jumbo

863579C22 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 6-A3 RMBS Prime
Jumbo

863579C30 CCC (sf) BB+ (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 6-A4 RMBS Prime
Jumbo

863579C48 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 7-A2 RMBS Prime
Jumbo

863579C71 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust Series 2005-21

2005-21 B1-II RMBS Prime
Jumbo

863579D70 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 1-A1 RMBS Prime
Jumbo

863579KY3 B+ (sf) BB (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 1-A2 RMBS Prime
Jumbo

863579KZ0 B (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 2-A RMBS Prime
Jumbo

863579LA4 B (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 3-A RMBS Prime
Jumbo

863579LB2 B (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 4-A1 RMBS Prime
Jumbo

863579LC0 BBB-
(sf)

BBB+
(sf)

Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 4-A2 RMBS Prime
Jumbo

863579LD8 B (sf) BB- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 5-A1 RMBS Prime
Jumbo

863579LE6 BBB (sf) A (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 5-A2 RMBS Prime
Jumbo

863579LF3 B (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 6-A RMBS Prime
Jumbo

863579LG1 B (sf) BB- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 B1 RMBS Prime
Jumbo

863579LH9 CCC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 B2 RMBS Prime
Jumbo

863579LK2 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-1

2005-1 B3 RMBS Prime
Jumbo

863579LM8 CC (sf) CCC (sf)

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 1-A1 RMBS Prime
Jumbo

863579RP5 CCC (sf) B+ (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 1-A2 RMBS Prime
Jumbo

863579RQ3 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 2-A1 RMBS Prime
Jumbo

863579RR1 B+ (sf) BB (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 2-A2 RMBS Prime
Jumbo

863579RS9 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 3-A RMBS Prime
Jumbo

863579RT7 CC (sf) B- (sf) Watch
Neg

Structured Adjustable Rate Mortgage Loan
Trust, Series 2005-11

2005-11 4-A RMBS Prime
Jumbo

863579RU4 CC (sf) B- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 1-A1 RMBS Prime
Jumbo

86359DFM4 BB (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 1-A2 RMBS Prime
Jumbo

86359DFN2 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 2-A1 RMBS Prime
Jumbo

86359DFP7 BBB (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 2-A2 RMBS Prime
Jumbo

86359DFQ5 BBB (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 2-A3 RMBS Prime
Jumbo

86359DFR3 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 2-A4 RMBS Prime
Jumbo

86359DFS1 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 3-A1 RMBS Prime
Jumbo

86359DFT9 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 3-A2 RMBS Prime
Jumbo

86359DFU6 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 3-A3 RMBS Prime
Jumbo

86359DFV4 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 3-A4 RMBS Prime
Jumbo

86359DFW2 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 4-A1 RMBS Prime
Jumbo

86359DFZ5 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 4-A2 RMBS Prime
Jumbo

86359DGA9 BBB+
(sf)

BBB+
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 4-A8 RMBS Prime
Jumbo

86359DGG6 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 4-A9 RMBS Prime
Jumbo

86359DGH4 B- (sf) BBB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A1 RMBS Prime
Jumbo

86359DGK7 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A2 RMBS Prime
Jumbo

86359DGL5 AAA
(sf)

AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A3 RMBS Prime
Jumbo

86359DGM3 AAA
(sf)

AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A4 RMBS Prime
Jumbo

86359DGN1 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A5 RMBS Prime
Jumbo

86359DGP6 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A6 RMBS Prime
Jumbo

86359DGQ4 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A7 RMBS Prime
Jumbo

86359DGR2 BBB (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 5-A9 RMBS Prime
Jumbo

86359DGT8 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 6A-1 RMBS Prime
Jumbo

86359DGV3 B- (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 7A-1 RMBS Prime
Jumbo

86359DGW1 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 8A-1 RMBS Prime
Jumbo

86359DGX9 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 AP RMBS Prime
Jumbo

86359DGY7 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 AX RMBS Prime
Jumbo

86359DGZ4 AAA
(sf)

AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 PAX RMBS Prime
Jumbo

86359DHA8 AAA
(sf)

AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-10

2005-10 B1 RMBS Prime
Jumbo

86359DHB6 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A1 RMBS Prime
Jumbo

86359DJL2 AA- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A2 RMBS Prime
Jumbo

86359DJM0 CC (sf) A- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A3 RMBS Prime
Jumbo

86359DJN8 CC (sf) A- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A4 RMBS Prime
Jumbo

86359DJP3 CC (sf) A- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A5 RMBS Prime
Jumbo

86359DJQ1 CC (sf) A- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A6 RMBS Prime
Jumbo

86359DJR9 CC (sf) A- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 1-A7 RMBS Prime
Jumbo

86359DJS7 AA- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 AP RMBS Prime
Jumbo

86359DKC0 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 AX RMBS Prime
Jumbo

86359DKD8 AA- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 PAX RMBS Prime
Jumbo

86359DKE6 AA- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 2-A1 RMBS Prime
Jumbo

86359DJT5 B- (sf) AA (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Asset Securities Corporation Trust
2005-14

2005-14 2-A2 RMBS Prime
Jumbo

86359DJU2 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 2-A3 RMBS Prime
Jumbo

86359DJV0 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 2-A5 RMBS Prime
Jumbo

86359DJX6 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 2-A6 RMBS Prime
Jumbo

86359DJY4 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 3-A1 RMBS Prime
Jumbo

86359DJZ1 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 4-A1 RMBS Prime
Jumbo

86359DKA4 CC (sf) A (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-14

2005-14 4-A2 RMBS Prime
Jumbo

86359DKB2 CC (sf) B (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-16

2005-16 1-A1 RMBS Prime
Jumbo

86359DQK6 CC (sf) BB+ (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-16

2005-16 1-A2 RMBS Prime
Jumbo

86359DQL4 CC (sf) BB+ (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-16

2005-16 1-A3 RMBS Prime
Jumbo

86359DQM2 CC (sf) BB+ (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-16

2005-16 1-A4 RMBS Prime
Jumbo

86359DQN0 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 2-A1 RMBS Prime
Jumbo

86359DQP5 BB- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-16

2005-16 2-A2 RMBS Prime
Jumbo

86359DQQ3 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 2-A3 RMBS Prime
Jumbo

86359DQR1 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 3-A1 RMBS Prime
Jumbo

86359DQS9 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 3-A2 RMBS Prime
Jumbo

86359DQT7 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 4-A1 RMBS Prime
Jumbo

86359DQU4 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-16

2005-16 AP RMBS Prime
Jumbo

86359DQV2 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 1-A2 RMBS Prime
Jumbo

86359DSC2 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 1-A3 RMBS Prime
Jumbo

86359DSD0 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 1-A4 RMBS Prime
Jumbo

86359DSE8 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 1-A5 RMBS Prime
Jumbo

86359DSF5 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 1-A6 RMBS Prime
Jumbo

86359DSG3 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 2-A1 RMBS Prime
Jumbo

86359DSH1 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 3-A1 RMBS Prime
Jumbo

86359DSJ7 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A1 RMBS Prime
Jumbo

86359DSK4 BB- (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A2 RMBS Prime
Jumbo

86359DSL2 BB- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A3 RMBS Prime
Jumbo

86359DSM0 BB- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A4 RMBS Prime
Jumbo

86359DSN8 BB- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A5 RMBS Prime
Jumbo

86359DSP3 BB- (sf) AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-17

2005-17 4-A6 RMBS Prime
Jumbo

86359DSQ1 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 5-A1 RMBS Prime
Jumbo

86359DSR9 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 5-A2 RMBS Prime
Jumbo

86359DSS7 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 AP RMBS Prime
Jumbo

86359DST5 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-17

2005-17 AX RMBS Prime
Jumbo

86359DSU2 NR AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-17

2005-17 PAX RMBS Prime
Jumbo

86359DSV0 NR AAA
(sf)

Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A1 RMBS Prime
Jumbo

86359B5M9 CC (sf) B- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A3 RMBS Prime
Jumbo

86359B5P2 CC (sf) B- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A4 RMBS Prime
Jumbo

86359B5Q0 CC (sf) B- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1A6 RMBS Prime
Jumbo

86359B5S6 CCC (sf) BBB (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A7 RMBS Prime
Jumbo

86359B5T4 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A8 RMBS Prime
Jumbo

86359B5U1 CCC (sf) A+ (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A9 RMBS Prime
Jumbo

86359B5V9 CC (sf) CCC (sf)

Structured Asset Securities Corporation Trust
2005-3

2005-3 AP RMBS Prime
Jumbo

86359B5W7 CC (sf) B- (sf) Watch
Neg

Structured Asset Securities Corporation Trust
2005-3

2005-3 1-A5 RMBS Prime
Jumbo

86359B5R8 CC (sf) B- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 A-1 RMBS Prime
Jumbo

885220GZ0 AA+
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 A-2 RMBS Prime
Jumbo

885220HA4 AA+
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 A-3 RMBS Prime
Jumbo

885220HB2 AA+
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 A-4 RMBS Prime
Jumbo

885220HC0 AA+
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 A-5 RMBS Prime
Jumbo

885220HD8 AA+
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 B-1 RMBS Prime
Jumbo

885220HF3 B+ (sf) AA- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-1 2005-1 B-2 RMBS Prime
Jumbo

885220HG1 CC (sf) BB- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

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

885220HH9 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2005-2 2005-2 A-1 RMBS Prime
Jumbo

885220HM8 A- (sf) AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 A-2 RMBS Prime
Jumbo

885220HN6 A- (sf) AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 A-3 RMBS Prime
Jumbo

885220HP1 A- (sf) AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 A-4 RMBS Prime
Jumbo

885220HQ9 A- (sf) AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 B-1 RMBS Prime
Jumbo

885220HT3 CCC (sf) BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 B-2 RMBS Prime
Jumbo

885220HU0 CC (sf) B- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-2 2005-2 B-3 RMBS Prime
Jumbo

885220HV8 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2005-3 2005-3 A-1 RMBS Prime
Jumbo

885220HZ9 B (sf) BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-3 2005-3 A-2 RMBS Prime
Jumbo

885220JA2 B- (sf) BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-3 2005-3 A-3 RMBS Prime
Jumbo

885220JB0 B- (sf) BBB+
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2005-3 2005-3 A-4 RMBS Prime
Jumbo

885220JC8 B- (sf) A (sf) Watch
Neg

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

885220JJ3 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2005-4 2005-4 A-1 RMBS Prime
Jumbo

885220JN4 CCC (sf) BB- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-4 2005-4 A-2 RMBS Prime
Jumbo

885220JP9 CCC (sf) BB- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-4 2005-4 A-3 RMBS Prime
Jumbo

885220JQ7 CCC (sf) BBB (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-4 2005-4 A-4 RMBS Prime
Jumbo

885220JR5 CCC (sf) BB (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2005-4 2005-4 B-1 RMBS Prime
Jumbo

885220JW4 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2005-4 2005-4 B-2 RMBS Prime
Jumbo

885220JX2 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2006-1 2006-1 A-1 RMBS Prime
Jumbo

885220KE2 CC (sf) BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-1 2006-1 A-2 RMBS Prime
Jumbo

885220KF9 CC (sf) BB+ (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-1 2006-1 A-3 RMBS Prime
Jumbo

885220KG7 CC (sf) BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-2 2006-2 A-1-A RMBS Prime
Jumbo

885220KS1 CC (sf) A- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-2 2006-2 A-1-C RMBS Prime
Jumbo

885220KU6 CC (sf) A- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-2 2006-2 A-2-A RMBS Prime
Jumbo

885220KV4 CC (sf) A- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-2 2006-2 A-2-B RMBS Prime
Jumbo

885220KW2 A+ (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Thornburg Mortgage Securities Trust 2006-2 2006-2 A-2-C RMBS Prime
Jumbo

885220KX0 CC (sf) A- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-2 2006-2 B-1 RMBS Prime
Jumbo

885220LB7 CC (sf) B- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-4 2006-4 A-1 RMBS Prime
Jumbo

88522AAA9 B+ (sf) B+ (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-4 2006-4 A-2A RMBS Prime
Jumbo

88522AAB7 B (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-4 2006-4 A-2B RMBS Prime
Jumbo

88522AAC5 A (sf) A (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-4 2006-4 A-2C RMBS Prime
Jumbo

88522AAD3 B (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-4 2006-4 B-1 RMBS Prime
Jumbo

88522AAG6 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2006-5 2006-5 A-1 RMBS Prime
Jumbo

88522RAA2 AAA
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-5 2006-5 A-2 RMBS Prime
Jumbo

88522RAB0 BBB-
(sf)

BBB-
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-5 2006-5 A-X RMBS Prime
Jumbo

88522RAC8 AAA
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-6 2006-6 A-1 RMBS Prime
Jumbo

88522NAA1 AAA
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-6 2006-6 A-2 RMBS Prime
Jumbo

88522NAB9 B (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2006-6 2006-6 A-X RMBS Prime
Jumbo

88522NAC7 AAA
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2006-6 2006-6 B-1 RMBS Prime
Jumbo

88522NAE3 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-1 RMBS Prime
Jumbo

88522EAA1 B- (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-2A RMBS Prime
Jumbo

88522EAB9 B- (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-2B RMBS Prime
Jumbo

88522EAC7 AA (sf) AA (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-2C RMBS Prime
Jumbo

88522EAD5 B- (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-3A RMBS Prime
Jumbo

88522EAE3 AAA
(sf)

AAA
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-3B RMBS Prime
Jumbo

88522EAF0 B- (sf) B (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-1 2007-1 A-X RMBS Prime
Jumbo

88522EAG8 AA (sf) AA (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-1 RMBS Prime
Jumbo

88522WAA1 B (sf) BBB (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-2A RMBS Prime
Jumbo

88522WAB9 AA+
(sf)

AA+
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-2B RMBS Prime
Jumbo

88522WAC7 B (sf) BB- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-3A RMBS Prime
Jumbo

88522WAD5 AA+
(sf)

AA+
(sf)

Watch
Neg

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-3B RMBS Prime
Jumbo

88522WAE3 B (sf) BB- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Thornburg Mortgage Securities Trust 2007-2 2007-2 A-X RMBS Prime
Jumbo

88522WAF0 AA (sf) AA (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-3 2007-3 1A-2 RMBS Prime
Jumbo

88522XAB7 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 2A-2 RMBS Prime
Jumbo

88522XAD3 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 3A-1 RMBS Prime
Jumbo

88522XAE1 B- (sf) B- (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-3 2007-3 3A-2 RMBS Prime
Jumbo

88522XAF8 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 4A-1 RMBS Prime
Jumbo

88522XAG6 B+ (sf) B+ (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-3 2007-3 4A-2 RMBS Prime
Jumbo

88522XAH4 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 4A-3 RMBS Prime
Jumbo

88522XAR2 BB (sf) BB (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-3 2007-3 4A-4 RMBS Prime
Jumbo

88522XAS0 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 2A-1 RMBS Prime
Jumbo

88522TAB6 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 3A-2 RMBS Prime
Jumbo

88522TAD2 CCC (sf) B+ (sf) Watch
Neg

Thornburg Mortgage Securities Trust 2007-5 2007-5 1A-2 RMBS Prime
Jumbo

88522TAF7 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 3A-3 RMBS Prime
Jumbo

88522TAG5 CC (sf) CCC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 3A-4 RMBS Prime
Jumbo

88522TAH3 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC 2005-A 1-A-1 RMBS Prime
Jumbo

92977YAA9 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC 2005-A 2-A-1 RMBS Prime
Jumbo

92977YAC5 CCC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC 2005-A 2-A-2 RMBS Prime
Jumbo

92977YAM3 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC 2005-A 3-A-1 RMBS Prime
Jumbo

92977YAD3 B- (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC 2005-A 3-A-2 RMBS Prime
Jumbo

92977YAN1 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC 2005-A 4-A-1 RMBS Prime
Jumbo

92977YAE1 B (sf) BBB (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC 2005-A 4-A-2 RMBS Prime
Jumbo

92977YAP6 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 1-A-1 RMBS Prime
Jumbo

92977YBN0 CCC (sf) B+ (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 1-A-2 RMBS Prime
Jumbo

92977YBS9 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 2-A-1 RMBS Prime
Jumbo

92977YBP5 CCC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 2-A-2 RMBS Prime
Jumbo

92977YBU4 CCC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 2-A-3 RMBS Prime
Jumbo

92977YBV2 CCC (sf) B (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 2-A-4 RMBS Prime
Jumbo

92977YBW0 CCC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 2-A-5 RMBS Prime
Jumbo

92977YBX8 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 3-A-1 RMBS Prime
Jumbo

92977YBQ3 B- (sf) BBB-
(sf)

Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 3-A-2 RMBS Prime
Jumbo

92977YBY6 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 4-A-1 RMBS Prime
Jumbo

92977YBR1 BBB-
(sf)

A- (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2005-B Trust

2005-B 4-A-2 RMBS Prime
Jumbo

92977YBZ3 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 1-A1 RMBS Prime
Jumbo

92977TAA0 CCC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 1-A2 RMBS Prime
Jumbo

92977TAB8 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 2-A1 RMBS Prime
Jumbo

92977TAC6 CC (sf) B (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 2-A2 RMBS Prime
Jumbo

92977TAD4 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 3-A1 RMBS Prime
Jumbo

92977TAE2 B- (sf) AA (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 3-A2 RMBS Prime
Jumbo

92977TAF9 CC (sf) CCC (sf)

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 4-A1 RMBS Prime
Jumbo

92977TAG7 CCC (sf) BB (sf) Watch
Neg

Wachovia Mortgage Loan Trust, LLC Series
2006-A Trust

2006-A 4-A2 RMBS Prime
Jumbo

92977TAH5 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 1-A4A RMBS Prime
Jumbo

92922F6Z6 CCC (sf) BB- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 1-A5 RMBS Prime
Jumbo

92922F7B8 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 2-A1 RMBS Prime
Jumbo

92922F7C6 CC (sf) B- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 2-A2 RMBS Prime
Jumbo

92922F7D4 CC (sf) B- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 2-A3 RMBS Prime
Jumbo

92922F7E2 CC (sf) B- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR16 Trust

2005-AR16 2-A4 RMBS Prime
Jumbo

92922F7F9 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR18 Trust

2005-AR18 1-A3A RMBS Prime
Jumbo

92922F8M3 B- (sf) B+ (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR18 Trust

2005-AR18 1-A4 RMBS Prime
Jumbo

92922F8P6 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR18 Trust

2005-AR18 2-A-3 RMBS Prime
Jumbo

92922F8S0 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR18 Trust

2005-AR18 3-A1 RMBS Prime
Jumbo

92922F8T8 CCC (sf) B- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR18 Trust

2005-AR18 3-A2 RMBS Prime
Jumbo

92922F8U5 CC (sf) CCC (sf)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR4 Trust

2005-AR4 A-4A RMBS Prime
Jumbo

92922FG51 B- (sf) AA (sf) Watch
Neg

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 90

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 1

Rating Actions (cont.)

WaMu Mortgage Pass-Through Certificates
Series 2005-AR4 Trust

2005-AR4 A-4B RMBS Prime
Jumbo

92922FG69 B- (sf) AA (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR4 Trust

2005-AR4 A-5 RMBS Prime
Jumbo

92922FG77 B- (sf) AA- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR4 Trust

2005-AR4 B-1 RMBS Prime
Jumbo

92922FG93 CC (sf) B- (sf) Watch
Neg

WaMu Mortgage Pass-Through Certificates
Series 2005-AR4 Trust

2005-AR4 B-2 RMBS Prime
Jumbo

92922FH27 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-1 RMBS Prime
Jumbo

94983NAA1 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-2 RMBS Prime
Jumbo

94983NAB9 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-3 RMBS Prime
Jumbo

94983NAC7 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-4 RMBS Prime
Jumbo

94983NAD5 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-5 RMBS Prime
Jumbo

94983NAE3 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-6 RMBS Prime
Jumbo

94983NAF0 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-7 RMBS Prime
Jumbo

94983NAG8 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-9 RMBS Prime
Jumbo

94983NAJ2 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 I-A-10 RMBS Prime
Jumbo

94983NAU7 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 II-A-1 RMBS Prime
Jumbo

94983NAK9 CCC (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 II-A-2 RMBS Prime
Jumbo

94983NAL7 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-12 Trust

2005-12 A-PO RMBS Prime
Jumbo

94983NAM5 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-1 RMBS Prime
Jumbo

949832AA7 AA (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-2 RMBS Prime
Jumbo

949832AB5 CCC (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-3 RMBS Prime
Jumbo

949832AC3 BB+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-4 RMBS Prime
Jumbo

949832AD1 NR AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-5 RMBS Prime
Jumbo

949832AE9 AA (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-6 RMBS Prime
Jumbo

949832AF6 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-7 RMBS Prime
Jumbo

949832AG4 CCC (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-8 RMBS Prime
Jumbo

949832AH2 CCC (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-9 RMBS Prime
Jumbo

949832AJ8 B- (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-10 RMBS Prime
Jumbo

949832AK5 BB- (sf) BBB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-11 RMBS Prime
Jumbo

949832AL3 CCC (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 I-A-PO RMBS Prime
Jumbo

949832AM1 CCC (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 II-A-1 RMBS Prime
Jumbo

949832AP4 BBB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 II-A-2 RMBS Prime
Jumbo

949832AQ2 CCC (sf) BBB-
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-14 Trust

2005-14 II-A-PO RMBS Prime
Jumbo

949832AS8 CCC (sf) BBB-
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-1 RMBS Prime
Jumbo

94982WAA2 BBB+
(sf)

AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-2 RMBS Prime
Jumbo

94982WAB0 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-4 RMBS Prime
Jumbo

94982WAD6 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-5 RMBS Prime
Jumbo

94982WAE4 NR AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-6 RMBS Prime
Jumbo

94982WAF1 A (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-7 RMBS Prime
Jumbo

94982WAG9 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-8 RMBS Prime
Jumbo

94982WAH7 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-9 RMBS Prime
Jumbo

94982WAJ3 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-10 RMBS Prime
Jumbo

94982WAK0 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-11 RMBS Prime
Jumbo

94982WAL8 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-12 RMBS Prime
Jumbo

94982WAM6 BB- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-13 RMBS Prime
Jumbo

94982WAN4 BBB+
(sf)

AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-14 RMBS Prime
Jumbo

94982WAP9 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-15 RMBS Prime
Jumbo

94982WAQ7 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-16 RMBS Prime
Jumbo

94982WAR5 BB- (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 I-A-PO RMBS Prime
Jumbo

94982WAS3 B (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-1 RMBS Prime
Jumbo

94982WAU8 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-2 RMBS Prime
Jumbo

94982WAV6 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-3 RMBS Prime
Jumbo

94982WAW4 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-4 RMBS Prime
Jumbo

94982WAX2 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-5 RMBS Prime
Jumbo

94982WAY0 B+ (sf) A (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-6 RMBS Prime
Jumbo

94982WAZ7 AA+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-7 RMBS Prime
Jumbo

94982WBA1 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-8 RMBS Prime
Jumbo

94982WBB9 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-9 RMBS Prime
Jumbo

94982WBC7 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-10 RMBS Prime
Jumbo

94982WBD5 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-11 RMBS Prime
Jumbo

94982WBE3 NR A (sf)

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-12 RMBS Prime
Jumbo

94982WBF0 B (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 II-A-PO RMBS Prime
Jumbo

94982WBG8 B (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-9 Trust

2005-9 B-1 RMBS Prime
Jumbo

94982WBH6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 I-A-1 RMBS Prime
Jumbo

94983CAA5 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 I-A-2 RMBS Prime
Jumbo

94983CAC1 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-1 RMBS Prime
Jumbo

94983CAD9 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-2 RMBS Prime
Jumbo

94983CAE7 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-3 RMBS Prime
Jumbo

94983CAF4 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-4 RMBS Prime
Jumbo

94983CAG2 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-6 RMBS Prime
Jumbo

94983CAJ6 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-14 RMBS Prime
Jumbo

94983CAS6 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-15 RMBS Prime
Jumbo

94983CAT4 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-16 RMBS Prime
Jumbo

94983CAU1 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 II-A-17 RMBS Prime
Jumbo

94983CAV9 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR10 Trust

2005-AR10 B-2 RMBS Prime
Jumbo

94983CBB2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 I-A-1 RMBS Prime
Jumbo

94982RAA3 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 I-B-1 RMBS Prime
Jumbo

94982RAD7 BBB+
(sf)

AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 I-B-2 RMBS Prime
Jumbo

94982RAE5 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 II-B-2 RMBS Prime
Jumbo

94982RAH8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 I-B-3 RMBS Prime
Jumbo

94982RAF2 CC (sf) BB- (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-AR11 Trust

2005-AR11 I-B-4 RMBS Prime
Jumbo

94982RAK1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 I-A-1 RMBS Prime
Jumbo

94983EAA1 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 I-A-2 RMBS Prime
Jumbo

94983EAB9 A (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 II-A-5 RMBS Prime
Jumbo

94983EAH6 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 II-A-6 RMBS Prime
Jumbo

94983EAJ2 AA (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 II-A-7 RMBS Prime
Jumbo

94983EAK9 A (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 II-A-8 RMBS Prime
Jumbo

94983EAL7 NR AAA
(sf)

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 B-1 RMBS Prime
Jumbo

94983EAP8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 B-2 RMBS Prime
Jumbo

94983EAQ6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR12 Trust

2005-AR12 II-A-11 RMBS Prime
Jumbo

94983EAV5 A (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 I-A-1 RMBS Prime
Jumbo

94983DAA3 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 I-A-3 RMBS Prime
Jumbo

94983DAC9 A- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 I-A-5 RMBS Prime
Jumbo

94983DAE5 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 I-A-6 RMBS Prime
Jumbo

94983DAF2 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 II-A-1 RMBS Prime
Jumbo

94983DAH8 A- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 III-A-1 RMBS Prime
Jumbo

94983DAK1 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 IV-A-1 RMBS Prime
Jumbo

94983DAL9 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 A-1 RMBS Prime
Jumbo

94983DAM7 BBB-
(sf)

A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 A-2 RMBS Prime
Jumbo

94983DAN5 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 A-3 RMBS Prime
Jumbo

94983DAP0 BB+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 B-1 RMBS Prime
Jumbo

94983DAQ8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR13 Trust

2005-AR13 B-2 RMBS Prime
Jumbo

94983DAR6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-1 RMBS Prime
Jumbo

94982DAA4 A- (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-2 RMBS Prime
Jumbo

94982DAB2 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-3 RMBS Prime
Jumbo

94982DAC0 A- (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-4 RMBS Prime
Jumbo

94982DAD8 A- (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-5 RMBS Prime
Jumbo

94982DAE6 A- (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 A-6 RMBS Prime
Jumbo

94982DAF3 B+ (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 B-1 RMBS Prime
Jumbo

94982DAH9 CC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR14 Trust

2005-AR14 B-2 RMBS Prime
Jumbo

94982DAJ5 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-1 RMBS Prime
Jumbo

949835AA0 CC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-2 RMBS Prime
Jumbo

949835AB8 B (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-3 RMBS Prime
Jumbo

949835AC6 CC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-4 RMBS Prime
Jumbo

949835AD4 CC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-5 RMBS Prime
Jumbo

949835AE2 CC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-6 RMBS Prime
Jumbo

949835AF9 CC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-7 RMBS Prime
Jumbo

949835AG7 CC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-8 RMBS Prime
Jumbo

949835AH5 B (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 I-A-9 RMBS Prime
Jumbo

949835AJ1 CC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 II-A-1 RMBS Prime
Jumbo

949835AM4 BBB (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR15 Trust

2005-AR15 II-A-2 RMBS Prime
Jumbo

949835AN2 CCC (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 I-A-1 RMBS Prime
Jumbo

94981QAA6 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 I-A-2 RMBS Prime
Jumbo

94981QAB4 BBB+
(sf)

BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 II-A-1 RMBS Prime
Jumbo

94981QAD0 BBB-
(sf)

A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 III-A-1 RMBS Prime
Jumbo

94981QAE8 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 III-A-2 RMBS Prime
Jumbo

94981QAF5 BBB-
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 III-A-3 RMBS Prime
Jumbo

94981QAG3 CCC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-1 RMBS Prime
Jumbo

94981QAH1 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-2 RMBS Prime
Jumbo

94981QAJ7 CC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-3 RMBS Prime
Jumbo

94981QAK4 CC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-5 RMBS Prime
Jumbo

94981QAM0 B (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-6 RMBS Prime
Jumbo

94981QAN8 B+ (sf) AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-7 RMBS Prime
Jumbo

94981QAP3 B (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 IV-A-8 RMBS Prime
Jumbo

94981QAQ1 CC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 V-A-1 RMBS Prime
Jumbo

94981QAR9 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 VI-A-1 RMBS Prime
Jumbo

94981QAS7 CCC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 VI-A-2 RMBS Prime
Jumbo

94981QAT5 CC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 VI-A-3 RMBS Prime
Jumbo

94981QAU2 B (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 VI-A-4 RMBS Prime
Jumbo

94981QBJ6 CC (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR16 Trust

2005-AR16 Cr-B-1 RMBS Prime
Jumbo

94981QAW8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 I-A-1 RMBS Prime
Jumbo

94982PAA7 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 I-A-2 RMBS Prime
Jumbo

94982PAB5 A- (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 II-A-1 RMBS Prime
Jumbo

94982PAE9 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 II-A-2 RMBS Prime
Jumbo

94982PAF6 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 B-1 RMBS Prime
Jumbo

94982PAG4 B- (sf) AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 B-2 RMBS Prime
Jumbo

94982PAH2 CC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR7 Trust

2005-AR7 B-3 RMBS Prime
Jumbo

94982PAJ8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 I-A-1 RMBS Prime
Jumbo

94982BAA8 AA+
(sf)

AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 I-A-2 RMBS Prime
Jumbo

94982BAB6 A+ (sf) AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 II-A-1 RMBS Prime
Jumbo

94982BAC4 AA+
(sf)

AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 III-A-1 RMBS Prime
Jumbo

94982BAF7 AA+
(sf)

AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 III-A-2 RMBS Prime
Jumbo

94982BAG5 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 III-A-3 RMBS Prime
Jumbo

94982BAH3 AA (sf) AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 B-1 RMBS Prime
Jumbo

94982BAJ9 CCC (sf) BB- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR8 Trust

2005-AR8 B-2 RMBS Prime
Jumbo

94982BAK6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 I-A-1 RMBS Prime
Jumbo

94982HAA5 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 I-A-2 RMBS Prime
Jumbo

94982HAB3 BBB (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 II-A-1 RMBS Prime
Jumbo

94982HAC1 AAA
(sf)

AAA
(sf)

Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 II-A-2 RMBS Prime
Jumbo

94982HAD9 BBB (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 III-A-1 RMBS Prime
Jumbo

94982HAG2 AA (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 III-A-2 RMBS Prime
Jumbo

94982HAH0 BBB (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 IV-A-1 RMBS Prime
Jumbo

94982HAJ6 BBB (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2005-AR9 Trust

2005-AR9 IV-A-2 RMBS Prime
Jumbo

94982HAK3 BBB (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-10 Trust

2006-10 A-14 RMBS Prime
Jumbo

94984EAP7 B- (sf) BBB-
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-5 RMBS Prime
Jumbo

94984JAE1 BB- (sf) A+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-6 RMBS Prime
Jumbo

94984JAF8 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-8 RMBS Prime
Jumbo

94984JAH4 BB (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-9 RMBS Prime
Jumbo

94984JAJ0 B+ (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-10 RMBS Prime
Jumbo

94984JAK7 B (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-11 RMBS Prime
Jumbo

94984JAL5 B (sf) BBB+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-12 RMBS Prime
Jumbo

94984JAM3 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-13 Trust

2006-13 A-PO RMBS Prime
Jumbo

94984JAN1 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-1 RMBS Prime
Jumbo

94984YAA6 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-2 RMBS Prime
Jumbo

94984YAB4 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-3 RMBS Prime
Jumbo

94984YAC2 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-4 RMBS Prime
Jumbo

94984YAD0 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-5 RMBS Prime
Jumbo

94984YAE8 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-8 RMBS Prime
Jumbo

94984YAH1 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-12 RMBS Prime
Jumbo

94984YAM0 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-13 RMBS Prime
Jumbo

94984YAN8 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-14 RMBS Prime
Jumbo

94984YAP3 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-15 RMBS Prime
Jumbo

94984YAQ1 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-16 RMBS Prime
Jumbo

94984YAR9 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-18 RMBS Prime
Jumbo

94984YAT5 NR AAA
(sf)
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-19 RMBS Prime
Jumbo

94984YAU2 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-16 Trust

2006-16 A-PO RMBS Prime
Jumbo

94984YAV0 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-1 RMBS Prime
Jumbo

94983BAA7 CCC (sf) A+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-2 RMBS Prime
Jumbo

94983BAB5 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-3 RMBS Prime
Jumbo

94983BAC3 B+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-4 RMBS Prime
Jumbo

94983BAD1 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-5 RMBS Prime
Jumbo

94983BAE9 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-6 RMBS Prime
Jumbo

94983BAF6 NR AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-8 RMBS Prime
Jumbo

94983BAH2 CCC (sf) AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-9 RMBS Prime
Jumbo

94983BAJ8 CCC (sf) A+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-10 RMBS Prime
Jumbo

94983BAK5 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-11 RMBS Prime
Jumbo

94983BAL3 CCC (sf) A+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-12 RMBS Prime
Jumbo

94983BAM1 BB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-13 RMBS Prime
Jumbo

94983BAN9 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-14 RMBS Prime
Jumbo

94983BAP4 CCC (sf) A+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-4 Trust

2006-4 I-A-PO RMBS Prime
Jumbo

94983BAR0 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-4 RMBS Prime
Jumbo

94983SAF9 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-5 RMBS Prime
Jumbo

94983SAG7 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-6 RMBS Prime
Jumbo

94983SAH5 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-9 RMBS Prime
Jumbo

94983SAL6 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-10 RMBS Prime
Jumbo

94983SAM4 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-18 RMBS Prime
Jumbo

94983SAV4 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-19 RMBS Prime
Jumbo

94983SAW2 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-8 Trust

2006-8 A-17 RMBS Prime
Jumbo

94983SAU6 CC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-1 RMBS Prime
Jumbo

94980SAA3 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-2 RMBS Prime
Jumbo

94980SAB1 CCC (sf) B+ (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-4 RMBS Prime
Jumbo

94980SAD7 B (sf) AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-5 RMBS Prime
Jumbo

94980SAE5 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-6 RMBS Prime
Jumbo

94980SAF2 B (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-7 RMBS Prime
Jumbo

94980SAG0 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-8 RMBS Prime
Jumbo

94980SAH8 CCC (sf) BB- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-9 RMBS Prime
Jumbo

94980SAJ4 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-10 RMBS Prime
Jumbo

94980SAK1 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-11 RMBS Prime
Jumbo

94980SAL9 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-15 RMBS Prime
Jumbo

94980SAQ8 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-16 RMBS Prime
Jumbo

94980SAR6 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-17 RMBS Prime
Jumbo

94980SAS4 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-18 RMBS Prime
Jumbo

94980SAT2 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-19 RMBS Prime
Jumbo

94980SAU9 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-20 RMBS Prime
Jumbo

94980SAV7 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-26 RMBS Prime
Jumbo

94980SBB0 CCC (sf) BB- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-27 RMBS Prime
Jumbo

94980SBC8 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-29 RMBS Prime
Jumbo

94980SBE4 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-30 RMBS Prime
Jumbo

94980SBF1 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-33 RMBS Prime
Jumbo

94980SBJ3 CCC (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 I-A-34 RMBS Prime
Jumbo

94980SBK0 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 II-A-1 RMBS Prime
Jumbo

94980SBN4 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-9 Trust

2006-9 A-PO RMBS Prime
Jumbo

94980SBQ7 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 I-A-1 RMBS Prime
Jumbo

94983JAA0 CC (sf) BB- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-1 RMBS Prime
Jumbo

94983JAC6 BB- (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-2 RMBS Prime
Jumbo

94983JAD4 BB- (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-3 RMBS Prime
Jumbo

94983JAE2 BB- (sf) AA (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-4 RMBS Prime
Jumbo

94983JAF9 BB- (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-5 RMBS Prime
Jumbo

94983JAG7 BB- (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR1 Trust

2006-AR1 II-A-6 RMBS Prime
Jumbo

94983JAH5 CC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 IIIA-1 RMBS Prime
Jumbo

94983YAF6 B (sf) B (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 IVA-1 RMBS Prime
Jumbo

94983YAH2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-1 RMBS Prime
Jumbo

94983YAK5 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-2 RMBS Prime
Jumbo

94983YAL3 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-3 RMBS Prime
Jumbo

94983YAM1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-4 RMBS Prime
Jumbo

94983YAN9 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-5 RMBS Prime
Jumbo

94983YAP4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR10 Trust

2006-AR10 VA-6 RMBS Prime
Jumbo

94983YAQ2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-1 RMBS Prime
Jumbo

94984CAA4 B (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-2 RMBS Prime
Jumbo

94984CAB2 A+ (sf) AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-3 RMBS Prime
Jumbo

94984CAC0 BB (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-5 RMBS Prime
Jumbo

94984CAE6 B (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-6 RMBS Prime
Jumbo

94984CAF3 B (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-7 RMBS Prime
Jumbo

94984CAG1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR11 Trust

2006-AR11 A-IO RMBS Prime
Jumbo

94984CAJ5 NR AA (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-1 RMBS Prime
Jumbo

94983KAC3 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-2 RMBS Prime
Jumbo

94983KAD1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-3 RMBS Prime
Jumbo

94983KAE9 CCC (sf) A (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-4 RMBS Prime
Jumbo

94983KAF6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-5 RMBS Prime
Jumbo

94983KAG4 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR2 Trust

2006-AR2 II-A-6 RMBS Prime
Jumbo

94983KAH2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR3 Trust

2006-AR3 A-1 RMBS Prime
Jumbo

94983GAA6 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR3 Trust

2006-AR3 A-2 RMBS Prime
Jumbo

94983GAB4 CC (sf) BB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2006-AR3 Trust

2006-AR3 A-3 RMBS Prime
Jumbo

94983GAC2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR3 Trust

2006-AR3 A-4 RMBS Prime
Jumbo

94983GAD0 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR3 Trust

2006-AR3 A-5 RMBS Prime
Jumbo

94983GAE8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 I-A-1 RMBS Prime
Jumbo

94983PAA6 CC (sf) BBB-
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 I-A-2 RMBS Prime
Jumbo

94983PAB4 CC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 II-A-1 RMBS Prime
Jumbo

94983PAC2 B- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 II-A-3 RMBS Prime
Jumbo

94983PAE8 B- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 II-A-4 RMBS Prime
Jumbo

94983PAF5 B- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 II-A-5 RMBS Prime
Jumbo

94983PAG3 B- (sf) A- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR4 Trust

2006-AR4 II-A-6 RMBS Prime
Jumbo

94983PAH1 CC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 I-A-1 RMBS Prime
Jumbo

94983VAA3 AAA
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 I-A-3 RMBS Prime
Jumbo

94983VAC9 BBB-
(sf)

BBB-
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-1 RMBS Prime
Jumbo

94983VAF2 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-2 RMBS Prime
Jumbo

94983VAG0 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-3 RMBS Prime
Jumbo

94983VAH8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-4 RMBS Prime
Jumbo

94983VAJ4 CC (sf) BB+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-5 RMBS Prime
Jumbo

94983VAK1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-6 RMBS Prime
Jumbo

94983VAL9 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 II-A-7 RMBS Prime
Jumbo

94983VAM7 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 III-A-1 RMBS Prime
Jumbo

94983VAN5 CC (sf) BB+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 III-A-2 RMBS Prime
Jumbo

94983VAP0 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2006-AR8 Trust

2006-AR8 III-A-3 RMBS Prime
Jumbo

94983VAQ8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-1 RMBS Prime
Jumbo

94986FAA5 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-2 RMBS Prime
Jumbo

94986FAB3 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-3 RMBS Prime
Jumbo

94986FAC1 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-4 RMBS Prime
Jumbo

94986FAD9 B (sf) BBB (sf) Watch
Neg
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-5 RMBS Prime
Jumbo

94986FAE7 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-6 RMBS Prime
Jumbo

94986FAF4 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-7 RMBS Prime
Jumbo

94986FAG2 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-8 RMBS Prime
Jumbo

94986FAH0 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-9 RMBS Prime
Jumbo

94986FAJ6 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-10 RMBS Prime
Jumbo

94986FAK3 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-11 RMBS Prime
Jumbo

94986FAL1 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-12 RMBS Prime
Jumbo

94986FAM9 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-13 RMBS Prime
Jumbo

94986FAN7 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-14 RMBS Prime
Jumbo

94986FAP2 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-15 RMBS Prime
Jumbo

94986FAQ0 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-16 RMBS Prime
Jumbo

94986FAR8 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-17 RMBS Prime
Jumbo

94986FAS6 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-18 RMBS Prime
Jumbo

94986FAT4 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-19 RMBS Prime
Jumbo

94986FAU1 BBB+
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-20 RMBS Prime
Jumbo

94986FAV9 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-21 RMBS Prime
Jumbo

94986FAW7 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-12 Trust

2007-12 A-PO RMBS Prime
Jumbo

94986FAX5 B (sf) BBB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-1 RMBS Prime
Jumbo

94985LAA3 B+ (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-2 RMBS Prime
Jumbo

94985LAB1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-3 RMBS Prime
Jumbo

94985LAC9 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-4 RMBS Prime
Jumbo

94985LAD7 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-6 RMBS Prime
Jumbo

94985LAF2 CCC (sf) B+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-9 RMBS Prime
Jumbo

94985LAJ4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-10 RMBS Prime
Jumbo

94985LAK1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-13 Trust

2007-13 A-PO RMBS Prime
Jumbo

94985LAL9 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-1 RMBS Prime
Jumbo

94986LAA2 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-2 RMBS Prime
Jumbo

94986LAB0 AA (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-3 RMBS Prime
Jumbo

94986LAC8 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-4 RMBS Prime
Jumbo

94986LAD6 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-5 RMBS Prime
Jumbo

94986LAE4 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-6 RMBS Prime
Jumbo

94986LAF1 A+ (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-7 RMBS Prime
Jumbo

94986LAG9 BBB-
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-16 Trust

2007-16 I-A-PO RMBS Prime
Jumbo

94986LAJ3 BBB-
(sf)

AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-1 RMBS Prime
Jumbo

94985PAA4 BBB (sf) AA- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-2 RMBS Prime
Jumbo

94985PAB2 BBB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-3 RMBS Prime
Jumbo

94985PAC0 BBB (sf) AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-4 RMBS Prime
Jumbo

94985PAD8 BBB (sf) AA+
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-5 RMBS Prime
Jumbo

94985PAE6 BBB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-6 RMBS Prime
Jumbo

94985PAF3 BBB (sf) AAA
(sf)

Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-7 RMBS Prime
Jumbo

94985PAG1 B (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

I-A-PO RMBS Prime
Jumbo

94985PAS5 B (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

II-A-2 RMBS Prime
Jumbo

94985PAK2 BB+ (sf) BB+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

II-A-3 RMBS Prime
Jumbo

94985PAL0 BB+ (sf) BB+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-5 Trust

II-A-PO RMBS Prime
Jumbo

94985PAT3 B (sf) BB+ (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-1 RMBS Prime
Jumbo

94986AAA6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-2 RMBS Prime
Jumbo

94986AAB4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-3 RMBS Prime
Jumbo

94986AAC2 CCC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-4 RMBS Prime
Jumbo

94986AAD0 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-5 RMBS Prime
Jumbo

94986AAE8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-6 RMBS Prime
Jumbo

94986AAF5 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-7 RMBS Prime
Jumbo

94986AAG3 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-9 RMBS Prime
Jumbo

94986AAJ7 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-10 RMBS Prime
Jumbo

94986AAK4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-11 RMBS Prime
Jumbo

94986AAL2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-12 RMBS Prime
Jumbo

94986AAM0 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-13 RMBS Prime
Jumbo

94986AAN8 CCC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-14 RMBS Prime
Jumbo

94986AAP3 CCC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-15 RMBS Prime
Jumbo

94986AAQ1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-16 RMBS Prime
Jumbo

94986AAR9 CCC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-17 RMBS Prime
Jumbo

94986AAS7 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-18 RMBS Prime
Jumbo

94986AAT5 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-19 RMBS Prime
Jumbo

94986AAU2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-20 RMBS Prime
Jumbo

94986AAV0 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-21 RMBS Prime
Jumbo

94986AAW8 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-22 RMBS Prime
Jumbo

94986AAX6 CCC (sf) B- (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-23 RMBS Prime
Jumbo

94986AAY4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-1 RMBS Prime
Jumbo

94986ABA5 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-3 RMBS Prime
Jumbo

94986ABC1 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-5 RMBS Prime
Jumbo

94986ABE7 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-6 RMBS Prime
Jumbo

94986ABF4 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-7 RMBS Prime
Jumbo

94986ABG2 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-8 RMBS Prime
Jumbo

94986ABH0 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-9 RMBS Prime
Jumbo

94986ABJ6 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-10 RMBS Prime
Jumbo

94986ABK3 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-11 RMBS Prime
Jumbo

94986ABL1 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-14 RMBS Prime
Jumbo

94986ABP2 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-15 RMBS Prime
Jumbo

94986ABQ0 CC (sf) CCC (sf)
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Table 1

Rating Actions (cont.)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-16 RMBS Prime
Jumbo

94986ABR8 CC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 A-PO RMBS Prime
Jumbo

94986ABS6 CC (sf) CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 I-A-PO RMBS Prime
Jumbo

NR CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-PO RMBS Prime
Jumbo

NR CCC (sf)

Wells Fargo Mortgage Backed Securities
2007-8 Trust

2007-8 II-A-2 RMBS Prime
Jumbo

94986ABB3 CCC (sf) BB (sf) Watch
Neg

Wells Fargo Mortgage Backed Securities
2007-AR9 Trust

2007-AR9 A-1 RMBS Prime
Jumbo

94986GAA3 BBB-
(sf)

A- (sf) Watch
Neg

Ratings Affirmed
Table 2

Ratings Affirmed

Transaction Series Class Collateral CUSIP Rating

Banc of America Funding 2005-4 Trust 2005-4 B-2 RMBS Prime Jumbo 05946XB28 CC (sf)

Banc of America Funding 2005-8 Trust 2005-8 3-A-1 RMBS Prime Jumbo 05946XY98 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 3-A-2 RMBS Prime Jumbo 05946XZ22 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 3-A-3 RMBS Prime Jumbo 05946XZ30 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 3-A-4 RMBS Prime Jumbo 05946XZ48 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 3-A-5 RMBS Prime Jumbo 05946XZ55 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-2 RMBS Prime Jumbo 05946XZ71 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-3 RMBS Prime Jumbo 05946XZ89 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-4 RMBS Prime Jumbo 05946XZ97 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-5 RMBS Prime Jumbo 05946X2A0 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-9 RMBS Prime Jumbo 05946X2E2 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-10 RMBS Prime Jumbo 05946X2F9 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-11 RMBS Prime Jumbo 05946X2G7 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-12 RMBS Prime Jumbo 05946X2H5 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-13 RMBS Prime Jumbo 05946X2J1 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-14 RMBS Prime Jumbo 05946X2K8 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-15 RMBS Prime Jumbo 05946X2L6 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-16 RMBS Prime Jumbo 05946X2M4 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-17 RMBS Prime Jumbo 05946X2N2 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-18 RMBS Prime Jumbo 05946X2P7 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-19 RMBS Prime Jumbo 05946X2Q5 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-21 RMBS Prime Jumbo 05946X2S1 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-22 RMBS Prime Jumbo 05946X2T9 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-23 RMBS Prime Jumbo 05946X2U6 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-24 RMBS Prime Jumbo 05946X2V4 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-25 RMBS Prime Jumbo 05946X2W2 CCC (sf)
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Table 2

Ratings Affirmed (cont.)

Banc of America Funding 2005-8 Trust 2005-8 4-A-27 RMBS Prime Jumbo 05946X2Y8 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-28 RMBS Prime Jumbo 05946X2Z5 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 4-A-29 RMBS Prime Jumbo 05946X3A9 CCC (sf)

Banc of America Funding 2005-8 Trust 2005-8 30-PO RMBS Prime Jumbo 05946X3C5 CCC (sf)

Banc of America Funding 2005-D Trust 2005-D B-3 RMBS Prime Jumbo 06051GDS5 CC (sf)

Banc of America Funding 2006-5 Trust 2006-5 1-A-4 RMBS Prime Jumbo 05950NAD0 CCC (sf)

Banc of America Funding 2006-C Trust 2006-C 3-A-2 RMBS Prime Jumbo 058930AG3 CCC (sf)

Banc of America Funding 2006-E Trust 2006-E 2-A-4 RMBS Prime Jumbo 05950DAR1 CC (sf)

Banc of America Mortgage 2005-K Trust 2005-K 3-A-1 RMBS Prime Jumbo 05949CMU7 CCC (sf)

Banc of America Mortgage 2006-1 Trust 2006-1 M RMBS Prime Jumbo 05949YAP3 CC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-2 RMBS Prime Jumbo 05952HAB5 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-4 RMBS Prime Jumbo 05952HAD1 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-5 RMBS Prime Jumbo 05952HAE9 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-10 RMBS Prime Jumbo 05952HAK5 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-13 RMBS Prime Jumbo 05952HAN9 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-16 RMBS Prime Jumbo 05952HAR0 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-19 RMBS Prime Jumbo 05952HAU3 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-21 RMBS Prime Jumbo 05952HAW9 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-23 RMBS Prime Jumbo 05952HAY5 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-24 RMBS Prime Jumbo 05952HAZ2 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-25 RMBS Prime Jumbo 05952HBA6 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-26 RMBS Prime Jumbo 05952HBB4 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-27 RMBS Prime Jumbo 05952HBC2 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-29 RMBS Prime Jumbo 05952HBE8 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-30 RMBS Prime Jumbo 05952HBF5 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-31 RMBS Prime Jumbo 05952HBG3 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-A-32 RMBS Prime Jumbo 05952HBH1 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 1-PO RMBS Prime Jumbo 05952HBL2 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-1 RMBS Prime Jumbo 05952HBM0 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-2 RMBS Prime Jumbo 05952HBN8 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-4 RMBS Prime Jumbo 05952HBQ1 B (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-5 RMBS Prime Jumbo 05952HBR9 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-6 RMBS Prime Jumbo 05952HBS7 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-8 RMBS Prime Jumbo 05952HBU2 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-9 RMBS Prime Jumbo 05952HBV0 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-11 RMBS Prime Jumbo 05952HBX6 B+ (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-12 RMBS Prime Jumbo 05952HBY4 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-14 RMBS Prime Jumbo 05952HCA5 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-16 RMBS Prime Jumbo 05952HCC1 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-18 RMBS Prime Jumbo 05952HCE7 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-19 RMBS Prime Jumbo 05952HCF4 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-20 RMBS Prime Jumbo 05952HCG2 CCC (sf)
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Table 2

Ratings Affirmed (cont.)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-22 RMBS Prime Jumbo 05952HCJ6 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-23 RMBS Prime Jumbo 05952HCK3 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-24 RMBS Prime Jumbo 05952HCL1 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-25 RMBS Prime Jumbo 05952HCM9 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-A-26 RMBS Prime Jumbo 05952HCN7 CCC (sf)

Banc of America Mortgage 2007-1 Trust 2007-1 2-PO RMBS Prime Jumbo 05952HCQ0 CCC (sf)

Banc of America Mortgage Securities Inc 2005-5 1-A-10 RMBS Prime Jumbo 05949CAK2 AA+ (sf)

Banc of America Mortgage Securities Inc 2005-5 2-A-1 RMBS Prime Jumbo 05949CBF2 B (sf)

Banc of America Mortgage Securities Inc 2005-5 15-PO RMBS Prime Jumbo 05949CBH8 B (sf)

Banc of America Mortgage Securities Inc 2005-5 15-B-2 RMBS Prime Jumbo 05949CBN5 CC (sf)

Banc of America Mortgage Securities Inc 2005-5 15-B-3 RMBS Prime Jumbo 05949CBP0 CC (sf)

Banc of America Mortgage Securities Inc 2005-5 15-B-4 RMBS Prime Jumbo 05949CBT2 CC (sf)

Banc of America Mortgage Securities Inc 2005-5 15-B-5 RMBS Prime Jumbo 05949CBU9 CC (sf)

Banc of America Mortgage Trust 2005-4 2005-4 1-A-7 RMBS Prime Jumbo 05949A5G1 AA+ (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-2 RMBS Prime Jumbo 05949CGP5 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-3 RMBS Prime Jumbo 05949CGQ3 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-4 RMBS Prime Jumbo 05949CGR1 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-6 RMBS Prime Jumbo 05949CGT7 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-8 RMBS Prime Jumbo 05949CGV2 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-9 RMBS Prime Jumbo 05949CGW0 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-10 RMBS Prime Jumbo 05949CGX8 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-11 RMBS Prime Jumbo 05949CGY6 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-12 RMBS Prime Jumbo 05949CGZ3 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-13 RMBS Prime Jumbo 05949CHA7 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 A-14 RMBS Prime Jumbo 05949CHB5 CCC (sf)

Banc of America Mortgage Trust 2005-8 2005-8 30-PO RMBS Prime Jumbo 05949CHE9 CCC (sf)

Bear Stearns ARM Trust 2005-4 2005-4 II-A-1 RMBS Prime Jumbo 07387ABM6 BBB (sf)

Chase Mortgage Finance Trust Series 2005-A1 2005-A-1 3-A1 RMBS Prime Jumbo 16162WPJ2 CCC (sf)

Chase Mortgage Finance Trust Series 2005-A1 2005-A-1 3-A2 RMBS Prime Jumbo 16162WPK9 CCC (sf)

Chase Mortgage Finance Trust Series 2005-A1 2005-A-1 3-A3 RMBS Prime Jumbo 16162WPL7 CCC (sf)

CHL Mortgage Pass-Through Trust 2005-24 2005-24 A-5 RMBS Prime Jumbo 126694JV1 B (sf)

CHL Mortgage Pass-Through Trust 2005-HYB3 2005-HYB3 B-1 RMBS Prime Jumbo 12669GB34 CC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 1-A-1 RMBS Prime Jumbo 12669GX97 CCC (sf)

CHL Mortgage Pass-Through Trust 2005-HYB5 2005-HYB5 M RMBS Prime Jumbo 12669GZ20 CC (sf)

CHL Mortgage Pass-Through Trust 2007-17 2007-17 1-A-1 RMBS Prime Jumbo 12544KAA1 CCC (sf)

Citigroup Mortgage Loan Trust 2006-AR1 2006-AR1 I-M RMBS Prime Jumbo 17307G3J5 CC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-2A RMBS Prime Jumbo 17307GB72 CCC (sf)

Citigroup Mortgage Loan Trust Inc. 2005-7 2-A-3A RMBS Prime Jumbo 17307GB80 CCC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 I-A-5 RMBS Prime Jumbo 225458E87 AA+ (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 IV-A-1 RMBS Prime Jumbo 225458G36 AAA (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 IV-A-2 RMBS Prime Jumbo 225458G44 BBB (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 IV-A-3 RMBS Prime Jumbo 225458G51 BBB+ (sf)
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Table 2

Ratings Affirmed (cont.)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 V-A-1 RMBS Prime Jumbo 225458G69 BBB+ (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 VI-A-1 RMBS Prime Jumbo 225458G77 BBB- (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 II-A-4 RMBS Prime Jumbo 225458F78 CCC (sf)

Credit Suisse First Boston Mortgage Securities Corp. 2005-7 C-B-3 RMBS Prime Jumbo 225458H76 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-5 RMBS Prime Jumbo 126384AE6 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-6 RMBS Prime Jumbo 126384AF3 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-7 RMBS Prime Jumbo 126384AG1 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-8 RMBS Prime Jumbo 126384AH9 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-11 RMBS Prime Jumbo 126384BV7 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-15 RMBS Prime Jumbo 126384BZ8 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 1-A-17 RMBS Prime Jumbo 126384CB0 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 A-P RMBS Prime Jumbo 126384BA3 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 2-A-1 RMBS Prime Jumbo 126384AJ5 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 2-A-2 RMBS Prime Jumbo 126384AK2 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 2-A-3 RMBS Prime Jumbo 126384AL0 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 2-A-4 RMBS Prime Jumbo 126384CE4 CCC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 2-A-5 RMBS Prime Jumbo 126384CF1 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-3 RMBS Prime Jumbo 126384AP1 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-4 RMBS Prime Jumbo 126384AQ9 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-5 RMBS Prime Jumbo 126384AR7 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-6 RMBS Prime Jumbo 126384AS5 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-8 RMBS Prime Jumbo 126384AU0 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-9 RMBS Prime Jumbo 126384AV8 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-10 RMBS Prime Jumbo 126384AW6 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-13 RMBS Prime Jumbo 126384CG9 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-14 RMBS Prime Jumbo 126384CH7 CC (sf)

CSMC Mortgage-Backed Trust 2007-2 2007-2 3-A-15 RMBS Prime Jumbo 126384CJ3 CCC (sf)

CSMC Mortgage-Backed Trust Series 2006-2 2006-2 A-P RMBS Prime Jumbo 225470ZP1 CC (sf)

First Horizon Mortgage Pass Through Trust 2006-AR1 2006-AR1 I-A-2 RMBS Prime Jumbo 32051GX91 CCC (sf)

First Horizon Mortgage Pass Through Trust 2006-AR1 2006-AR1 III-A-2 RMBS Prime Jumbo 32051GY66 CCC (sf)

First Horizon Mortgage Pass Through Trust 2006-AR1 2006-AR1 IV-A-2 RMBS Prime Jumbo 32051GY82 CCC (sf)

First Horizon Mortgage Pass Through Trust 2007-4 2007-4 II-A-2 RMBS Prime Jumbo 32056CAW9 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-6 2005-6 I-A-3 RMBS Prime Jumbo 32051GWS0 AA+ (sf)

First Horizon Mortgage Pass-Through Trust 2005-7 2005-7 A-7 RMBS Prime Jumbo 32051GC52 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-AR4 2005-AR4 I-A-1 RMBS Prime Jumbo 32051GTV7 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-AR4 2005-AR4 III-A-1 RMBS Prime Jumbo 32051GTZ8 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-AR4 2005-AR4 IV-A-1 RMBS Prime Jumbo 32051GUA1 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-AR4 2005-AR4 IV-A-3 RMBS Prime Jumbo 32051GUC7 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2005-AR5 2005-AR5 B-1 RMBS Prime Jumbo 32051GXW0 CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-AR2 2006-AR2 IV-A-1 RMBS Prime Jumbo 32052KAE5 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2007-2 2007-2 II-1 RMBS Prime Jumbo 320520AK5 CCC (sf)

First Horizon Mortgage Pass-Through Trust 2007-AR1 2007-AR1 II-A-1 RMBS Prime Jumbo 32053EAD0 CCC (sf)

Standard & Poor’s  |  RatingsDirect on the Global Credit Portal  |  July 22, 2011 108

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See Terms of Use/Disclaimer on the last page. S235363C | Linx User

U.S. RMBS Classes Affected By The July 22, 2011, Rating Actions



Table 2

Ratings Affirmed (cont.)

First Horizon Mortgage Pass-Through Trust 2007-AR1 2007-AR1 III-A-2 RMBS Prime Jumbo 32053EAF5 CCC (sf)

Global Mortgage Securitization 2005-A Ltd 2005-A B6 RMBS Prime Jumbo 378961AZ9 CC (sf)

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 1-A-1 RMBS Prime Jumbo 76112BKK5 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 1-A-2 RMBS Prime Jumbo 76112BKL3 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR1 2005-AR1 1-A-3 RMBS Prime Jumbo 76112BKY5 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 2-A-1 RMBS Prime Jumbo 36185N6Z8 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR3 2005-AR3 2-A-2 RMBS Prime Jumbo 36185N7A2 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 2-A-1 RMBS Prime Jumbo 76112BUE8 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 2-A-2 RMBS Prime Jumbo 76112BUF5 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 3-A-1 RMBS Prime Jumbo 76112BUG3 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR4 2005-AR4 3-A-2 RMBS Prime Jumbo 76112BUH1 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 1-A-1 RMBS Prime Jumbo 76112BXX3 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 2-A-1 RMBS Prime Jumbo 76112BXZ8 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR5 2005-AR5 3-A-1 RMBS Prime Jumbo 76112BYB0 CCC (sf)

GMACM Mortgage Loan Trust 2005-AR6 2005-AR6 1-A-1 RMBS Prime Jumbo 36185MBG6 CCC (sf)

GMACM Mortgage Loan Trust 2006-AR2 2006-AR2 1-A-2 RMBS Prime Jumbo 36185MEU2 CC (sf)

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

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 1A1 RMBS Prime Jumbo 36242D4R1 AAA (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 2A1 RMBS Prime Jumbo 36242D4S9 AAA (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 X RMBS Prime Jumbo 36242D5B5 AAA (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 2B1 RMBS Prime Jumbo 36242D5F6 CC (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 1B1 RMBS Prime Jumbo 36242D5C3 B+ (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 1B2 RMBS Prime Jumbo 36242D5D1 CCC (sf)

GSR Mortgage Loan Trust 2005-AR3 2005-AR3 1B3 RMBS Prime Jumbo 36242D5E9 CC (sf)

GSR Mortgage Loan Trust 2005-AR4 2005-AR4 2B3 RMBS Prime Jumbo 362341FY0 CC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 1A1 RMBS Prime Jumbo 362341WX3 CCC (sf)

GSR Mortgage Loan Trust 2005-AR-7 2005-AR7 5A1 RMBS Prime Jumbo 362341XE4 CCC (sf)

GSR Mortgage Loan Trust 2006-1F 2006-1F 5A-1 RMBS Prime Jumbo 3623417Z6 CCC (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-15 RMBS Prime Jumbo 362334DB7 B- (sf)

GSR Mortgage Loan Trust 2006-2F 2006-2F 2A-18 RMBS Prime Jumbo 362334DE1 CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-11 RMBS Prime Jumbo 362334KH6 CC (sf)

GSR Mortgage Loan Trust 2006-3F 2006-3F 3A-18 RMBS Prime Jumbo 362334KQ6 CC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 I-A-1 RMBS Prime Jumbo 40432BAA7 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 II-A-1 RMBS Prime Jumbo 40432BAE9 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-1 RMBS Prime Jumbo 40432BAU3 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-2 RMBS Prime Jumbo 40432BAV1 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-3 RMBS Prime Jumbo 40432BAW9 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-4 RMBS Prime Jumbo 40432BAX7 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-6 RMBS Prime Jumbo 40432BAZ2 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-7 RMBS Prime Jumbo 40432BBA6 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-8 RMBS Prime Jumbo 40432BBB4 CCC (sf)

HSI Asset Loan Obligation Trust 2007-2 2007-2 III-A-9 RMBS Prime Jumbo 40432BBC2 CCC (sf)
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JPMorgan Mortgage Trust 2005-A5 2005-A5 I-B-3 RMBS Prime Jumbo 466247SU8 CC (sf)

JPMorgan Mortgage Trust 2005-A5 2005-A5 T-B-5 RMBS Prime Jumbo 466247TC7 CC (sf)

JPMorgan Mortgage Trust 2005-A6 2005-A6 I-B-2 RMBS Prime Jumbo 466247UE1 CC (sf)

JPMorgan Mortgage Trust 2005-S1 2005-S1 B-3 RMBS Prime Jumbo 466247NE9 CC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 A-P RMBS Prime Jumbo 466247VL4 CCC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-B-1 RMBS Prime Jumbo 466247VX8 CC (sf)

JPMorgan Mortgage Trust 2005-S2 2005-S2 4-B-2 RMBS Prime Jumbo 466247VY6 CC (sf)

JPMorgan Mortgage Trust 2006-A2 2006-A2 II-B-3 RMBS Prime Jumbo 466247L84 CC (sf)

JPMorgan Mortgage Trust 2006-A2 2006-A2 II-B-4 RMBS Prime Jumbo 466247H48 CC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 1-A-1 RMBS Prime Jumbo 46630PAA3 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 1-A-1M RMBS Prime Jumbo 46630PAB1 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-1 RMBS Prime Jumbo 46630PAE5 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-2 RMBS Prime Jumbo 46630PAF2 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-3 RMBS Prime Jumbo 46630PAG0 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-3M RMBS Prime Jumbo 46630PAH8 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-3L RMBS Prime Jumbo 46630PAK1 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-5 RMBS Prime Jumbo 46630PAN5 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 2-A-5M RMBS Prime Jumbo 46630PBS3 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-1 RMBS Prime Jumbo 46630PAP0 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-2 RMBS Prime Jumbo 46630PAQ8 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 3-A-3 RMBS Prime Jumbo 46630PAR6 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-1 RMBS Prime Jumbo 46630PAY1 CCC (sf)

JPMorgan Mortgage Trust 2007-A2 2007-A2 4-A-2 RMBS Prime Jumbo 46630PBB0 CCC (sf)

JPMorgan Mortgage Trust 2007-A5 2007-A5 1-A-1 RMBS Prime Jumbo 46632BAA2 CCC (sf)

JPMorgan Mortgage Trust 2007-A5 2007-A5 1-A-1M RMBS Prime Jumbo 46632BAB0 CCC (sf)

MASTR Asset Securitization Trust 2005-1 2005-1 2-A-2 RMBS Prime Jumbo 57643MKD5 AA+ (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-2 RMBS Prime Jumbo 55274SAB7 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-3 RMBS Prime Jumbo 55274SAC5 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-4 RMBS Prime Jumbo 55274SAD3 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-5 RMBS Prime Jumbo 55274SAE1 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-6 RMBS Prime Jumbo 55274SAF8 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-7 RMBS Prime Jumbo 55274SAG6 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-8 RMBS Prime Jumbo 55274SAH4 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-9 RMBS Prime Jumbo 55274SAJ0 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-10 RMBS Prime Jumbo 55274SAK7 CC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 1-A-11 RMBS Prime Jumbo 55274SAL5 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 2-A-1 RMBS Prime Jumbo 55274SAM3 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 2-A-4 RMBS Prime Jumbo 55274SAQ4 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 2-A-5 RMBS Prime Jumbo 55274SAR2 CCC (sf)

MASTR Asset Securitization Trust 2006-3 2006-3 3-A-1 RMBS Prime Jumbo 55274SAS0 CCC (sf)

Merrill Lynch Mortgage Investors Trust MLMI Series 2005-A2 2005-A2 M-3 RMBS Prime Jumbo 59020USQ9 CC (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2005-A MLCC 2005-A B-4 RMBS Prime Jumbo 59020UUB9 CCC (sf)
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Merrill Lynch Mortgage Investors Trust Series MLCC 2006-1 2006-1 M-3 RMBS Prime Jumbo 59020U5A9 CC (sf)

Merrill Lynch Mortgage Investors Trust Series MLCC 2006-1 2006-1 B-1 RMBS Prime Jumbo 59020U4W2 CC (sf)

Merrill Lynch Mortgage Investors Trust, Series 2006-F1 2006-F1 M-1 RMBS Prime Jumbo 590218AM5 CC (sf)

Merrill Lynch Mortgage Investors Trust, Series MLCC 2007-2 2007-2 M-2 RMBS Prime Jumbo 59024WAG2 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 3-A-1 RMBS Prime Jumbo 61748HNW7 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 4-A-2 RMBS Prime Jumbo 61748HNZ0 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-4 RMBS Prime Jumbo 61748HPP0 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-5 RMBS Prime Jumbo 61748HPQ8 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-6 RMBS Prime Jumbo 61748HPR6 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-7 RMBS Prime Jumbo 61748HPS4 CCC (sf)

Morgan Stanley Mortgage Loan Trust 2005-7 2005-7 7-A-9 RMBS Prime Jumbo 61748HPU9 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-1 RMBS Prime Jumbo 74162WAA6 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-2 RMBS Prime Jumbo 74162WAB4 CC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-3 RMBS Prime Jumbo 74162WAZ1 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-4 RMBS Prime Jumbo 74162WBA5 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-5 RMBS Prime Jumbo 74162WBB3 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-6 RMBS Prime Jumbo 74162WBC1 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-A-7 RMBS Prime Jumbo 74162WBD9 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 I-PO RMBS Prime Jumbo 74162WAG3 CC (sf)

Prime Mortgage Trust 2007-3 2007-3 II-B-1 RMBS Prime Jumbo 74162WAK4 CCC (sf)

Prime Mortgage Trust 2007-3 2007-3 II-B-3 RMBS Prime Jumbo 74162WAM0 CC (sf)

RFMSI Series 2005-SA2 Trust 2005-SA2 I-A RMBS Prime Jumbo 76111XVE0 CCC (sf)

RFMSI Series 2005-SA3 Trust 2005-SA3 I-A RMBS Prime Jumbo 76111XVZ3 CCC (sf)

RFMSI Series 2005-SA3 Trust 2005-SA3 II-A-2 RMBS Prime Jumbo 76111XWB5 CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 I-A-6 RMBS Prime Jumbo 762009AF5 CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 I-A-17 RMBS Prime Jumbo 762009AS7 CCC (sf)

RFMSI Series 2007-S6 Trust 2007-S6 I-A-P RMBS Prime Jumbo 762009AX6 CC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 1-A1 RMBS Prime Jumbo 81744HAA1 CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 2-A1 RMBS Prime Jumbo 81744HAD5 CCC (sf)

Sequoia Mortgage Trust 2007-1 2007-1 4-A1 RMBS Prime Jumbo 81744HAH6 CCC (sf)

Sequoia Mortgage Trust 2007-3 2007-3 1-A2 RMBS Prime Jumbo 81744MAB8 CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 2-A-1 RMBS Prime Jumbo 855541AB4 CCC (sf)

STARM Mortgage Loan Trust 2007-S1 2007-S1 3-A-1 RMBS Prime Jumbo 855541AC2 CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust Series 2005-15 2005-15 B-1 RMBS Prime Jumbo 863579UW6 CC (sf)

Structured Adjustable Rate Mortgage Loan Trust Series 2005-17 2005-17 B1-I RMBS Prime Jumbo 863579VY1 CC (sf)

Structured Adjustable Rate Mortgage Loan Trust Series 2005-18 2005-18 3-A1 RMBS Prime Jumbo 863579XC7 CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust Series 2005-18 2005-18 B1-I RMBS Prime Jumbo 863579XY9 CC (sf)

Structured Adjustable Rate Mortgage Loan Trust Series 2005-21 2005-21 7-A1 RMBS Prime Jumbo 863579C63 CCC (sf)

Structured Adjustable Rate Mortgage Loan Trust, Series 2005-1 2005-1 B4 RMBS Prime Jumbo 863579LP1 CC (sf)

Structured Asset Securities Corporation Trust 2005-14 2005-14 B1 RMBS Prime Jumbo 86359DKF3 CC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 1A-1 RMBS Prime Jumbo 88522XAA9 CCC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 2A-1 RMBS Prime Jumbo 88522XAC5 CCC (sf)
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Thornburg Mortgage Securities Trust 2007-3 2007-3 B-1 RMBS Prime Jumbo 88522XAK7 CC (sf)

Thornburg Mortgage Securities Trust 2007-3 2007-3 B-2 RMBS Prime Jumbo 88522XAL5 CC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 1A-1 RMBS Prime Jumbo 88522TAA8 CCC (sf)

Thornburg Mortgage Securities Trust 2007-5 2007-5 3A-1 RMBS Prime Jumbo 88522TAC4 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR16 Trust 2005-AR16 1-A1 RMBS Prime Jumbo 92922F6W3 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR16 Trust 2005-AR16 1-A2 RMBS Prime Jumbo 92922F6X1 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR16 Trust 2005-AR16 1-A3 RMBS Prime Jumbo 92922F6Y9 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR16 Trust 2005-AR16 1-A4B RMBS Prime Jumbo 92922F7A0 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR16 Trust 2005-AR16 B-1 RMBS Prime Jumbo 92922F7G7 CC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 Trust 2005-AR18 1-A1 RMBS Prime Jumbo 92922F8K7 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 Trust 2005-AR18 1-A2 RMBS Prime Jumbo 92922F8L5 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 Trust 2005-AR18 1-A3B RMBS Prime Jumbo 92922F8N1 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 Trust 2005-AR18 2-A1 RMBS Prime Jumbo 92922F8Q4 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR18 Trust 2005-AR18 2-A2 RMBS Prime Jumbo 92922F8R2 CCC (sf)

WaMu Mortgage Pass-Through Certificates Series 2005-AR4 Trust 2005-AR4 B-3 RMBS Prime Jumbo 92922FH35 CC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR10 Trust 2005-AR10 B-1 RMBS Prime Jumbo 94983CBA4 CCC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR10 Trust 2005-AR10 B-3 RMBS Prime Jumbo 94983CBC0 CC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR11 Trust 2005-AR11 II-A-1 RMBS Prime Jumbo 94982RAC9 BBB+ (sf)

Wells Fargo Mortgage Backed Securities 2005-AR11 Trust 2005-AR11 II-B-1 RMBS Prime Jumbo 94982RAG0 CCC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR11 Trust 2005-AR11 II-B-3 RMBS Prime Jumbo 94982RAJ4 CC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR9 Trust 2005-AR9 B-1 RMBS Prime Jumbo 94982HAL1 CCC (sf)

Wells Fargo Mortgage Backed Securities 2005-AR9 Trust 2005-AR9 B-2 RMBS Prime Jumbo 94982HAM9 CC (sf)

Wells Fargo Mortgage Backed Securities 2006-16 Trust 2006-16 A-6 RMBS Prime Jumbo 94984YAF5 AAA (sf)

Wells Fargo Mortgage Backed Securities 2006-16 Trust 2006-16 A-7 RMBS Prime Jumbo 94984YAG3 AAA (sf)

Wells Fargo Mortgage Backed Securities 2006-16 Trust 2006-16 A-10 RMBS Prime Jumbo 94984YAK4 AAA (sf)

Wells Fargo Mortgage Backed Securities 2006-16 Trust 2006-16 A-11 RMBS Prime Jumbo 94984YAL2 AAA (sf)

Wells Fargo Mortgage Backed Securities 2006-16 Trust 2006-16 A-17 RMBS Prime Jumbo 94984YAS7 AAA (sf)

Wells Fargo Mortgage Backed Securities 2006-9 Trust 2006-9 I-A-31 RMBS Prime Jumbo 94980SBG9 A- (sf)

Wells Fargo Mortgage Backed Securities 2006-9 Trust 2006-9 I-A-32 RMBS Prime Jumbo 94980SBH7 B+ (sf)

Wells Fargo Mortgage Backed Securities 2006-AR10 Trust 2006-AR10 IIIA-2 RMBS Prime Jumbo 94983YAG4 CC (sf)

Wells Fargo Mortgage Backed Securities 2006-AR8 Trust 2006-AR8 I-A-2 RMBS Prime Jumbo 94983VAB1 CCC (sf)

Wells Fargo Mortgage Backed Securities 2006-AR8 Trust 2006-AR8 I-A-4 RMBS Prime Jumbo 94983VAD7 CCC (sf)

Wells Fargo Mortgage Backed Securities 2007-13 Trust 2007-13 A-7 RMBS Prime Jumbo 94985LAG0 CCC (sf)

Wells Fargo Mortgage Backed Securities 2007-13 Trust 2007-13 A-8 RMBS Prime Jumbo 94985LAH8 CCC (sf)

Wells Fargo Mortgage Backed Securities 2007-AR9 Trust 2007-AR9 A-2 RMBS Prime Jumbo 94986GAB1 CCC (sf)
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