
U.S. RMBS Classes Affected By The
Nov. 19, 2012, Rating Actions

Primary Credit Analyst:

John Schuk, New York (1) 212-438-5102; john_schuk@standardandpoors.com

Secondary Contact:

Terry G Osterweil, New York (1) 212-438-2567; terry_osterweil@standardandpoors.com

WWW.STANDARDANDPOORS.COM/RATINGSDIRECT NOVEMBER 19, 2012   1

Standard & Poor's. All rights reserved. No reprint or dissemination without S&P’s permission. See

Terms of Use/Disclaimer on the last page.

S304230C | Linx User



U.S. RMBS Classes Affected By The Nov. 19, 2012,
Rating Actions

The following table provides the issuers, series, and CUSIPs for the classes of U.S. RMBS transactions affected by the

Nov. 19, 2012, rating actions. For the related press release, please see "232 Ratings Lowered, 16 Raised, 567 Affirmed

On 200 U.S. RMBS Alt-A And Neg-Am Deals," published Nov. 19, 2012.

Rating Actions

Transaction Series Class Collateral CUSIP To From

American Home Mortgage Assets Trust 2006-1 2006-1 1A2 RMBS Neg-am 02660WAB2 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-1 2006-1 2A1 RMBS Neg-am 02660WAC0 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-2 2006-2 1A1 RMBS Neg-am 02660XAA2 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-2 2006-2 2A1 RMBS Neg-am 02660XAD6 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-3 2006-3 I-A-1 RMBS Neg-am 02660UAA8 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-3 2006-3 II-A-1-1 RMBS Neg-am 02660UAE0 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-3 2006-3 II-A-1-2 RMBS Neg-am 02660UAF7 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-3 2006-3 III-A-1-1 RMBS Neg-am 02660UAK6 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-3 2006-3 III-A-1-2 RMBS Neg-am 02660UAL4 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2006-5 2006-5 A-1 RMBS Neg-am 02660KAA0 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2007-1 2007-1 A-1 RMBS Neg-am 02660BAA0 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2007-2 2007-2 A-1 RMBS Neg-am 026930AA5 CCC

(sf)

CCC

(sf)

American Home Mortgage Assets Trust 2007-4 2007-4 A3 RMBS Neg-am 026934AC3 AA-

(sf)

AA-

(sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-3 RMBS

Alternative-A

05951GAR3 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-7 RMBS

Alternative-A

05951GAV4 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-9 RMBS

Alternative-A

05951GAX0 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-11 RMBS

Alternative-A

05951GAZ5 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-13 RMBS

Alternative-A

05951GBB7 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-16 RMBS

Alternative-A

05951GBE1 CCC

(sf)

CCC

(sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-18 RMBS

Alternative-A

05951GBG6 CCC

(sf)

CCC

(sf)
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Bank of America Funding 2007-2 Trust 2007-2 1-A-26 RMBS

Alternative-A

05951GBQ4 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-30 RMBS

Alternative-A

05951GBU5 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-31 RMBS

Alternative-A

05951GBV3 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-32 RMBS

Alternative-A

05951GBW1 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-33 RMBS

Alternative-A

05951GBX9 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-34 RMBS

Alternative-A

05951GBY7 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-36 RMBS

Alternative-A

05951GCA8 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-37 RMBS

Alternative-A

05951GCB6 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-39 RMBS

Alternative-A

05951GCD2 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-40 RMBS

Alternative-A

05951GCE0 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 1-A-42 RMBS

Alternative-A

05951GCG5 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 2-A-1 RMBS

Alternative-A

05951GCH3 CCC

(sf)

CCC

(sf)

Bank of America Funding 2007-2 Trust 2007-2 30-PO RMBS

Alternative-A

05951GCK6 D (sf) CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 T-A-3 RMBS

Alternative-A

05951GAD4 CC

(sf)

CC (sf)

Bank of America Funding 2007-2 Trust 2007-2 T-A-5 RMBS

Alternative-A

05951GAF9 CC

(sf)

CC (sf)

Bear Stearns Mortgage Funding Trust 2006-AR1 2006-AR1 I-A-1 RMBS Neg-am 07401LAA1 CCC

(sf)

CCC

(sf)

Bear Stearns Mortgage Funding Trust 2006-AR1 2006-AR1 II-A-1 RMBS Neg-am 07401LAQ6 CCC

(sf)

CCC

(sf)

Bear Stearns Mortgage Funding Trust 2007-AR2 2007-AR2 A-1 RMBS Neg-am 07401TAA4 CCC

(sf)

CCC

(sf)

Bear Stearns Mortgage Funding Trust 2007-AR2 2007-AR2 A-2 RMBS Neg-am 07401TAB2 D (sf) CC (sf)

Bear Stearns Mortgage Funding Trust 2007-AR3 2007-AR3 I-A-1 RMBS Neg-am 07401VAA9 CCC

(sf)

CCC

(sf)

Bear Stearns Mortgage Funding Trust 2007-AR3 2007-AR3 II-1A-1 RMBS Neg-am 07401VAP6 CCC

(sf)

CCC

(sf)

Bear Stearns Mortgage Funding Trust 2007-AR3 2007-AR3 II-1A-2 RMBS Neg-am 07401VAQ4 D (sf) CC (sf)

BellaVista Mortgage Trust 2005-2 2005-2 I-A RMBS Neg-am 07820QCC7 CC

(sf)

CC (sf)

BellaVista Mortgage Trust 2005-2 2005-2 II-A-1 RMBS Neg-am 07820QCD5 CCC

(sf)

CCC

(sf)

BellaVista Mortgage Trust 2005-2 2005-2 II-A-2 RMBS Neg-am 07820QCE3 CC

(sf)

CC (sf)

BellaVista Mortgage Trust 2005-2 2005-2 II-PO RMBS Neg-am 07820QCT0 CC

(sf)

CC (sf)

BellaVista Mortgage Trust 2005-2 2005-2 B-PO RMBS Neg-am 07820QCJ2 CC

(sf)

CC (sf)
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ChaseFlex Trust Series 2006-1 2006-1 A-2-A RMBS

Alternative-A

16165LAC4 B- (sf) CCC

(sf)

ChaseFlex Trust Series 2006-1 2006-1 A-2-B RMBS

Alternative-A

16165LAD2 B- (sf) CCC

(sf)

ChaseFlex Trust Series 2006-1 2006-1 A-3 RMBS

Alternative-A

16165LAE0 CCC

(sf)

CCC

(sf)

ChaseFlex Trust Series 2006-1 2006-1 A-4 RMBS

Alternative-A

16165LAF7 CCC

(sf)

CCC

(sf)

ChaseFlex Trust Series 2006-1 2006-1 A-5 RMBS

Alternative-A

16165LAG5 CCC

(sf)

CCC

(sf)

ChaseFlex Trust Series 2006-1 2006-1 A-6 RMBS

Alternative-A

16165LAH3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB 1-A-1 RMBS

Alternative-A

12667FP25 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB 2-A-1 RMBS

Alternative-A

12667FP33 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB 2-A-2 RMBS

Alternative-A

12667FP41 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB 2-A-4 RMBS

Alternative-A

12667FP66 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB 2-A-5 RMBS

Alternative-A

12667FP74 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB PO RMBS

Alternative-A

12667FP82 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-32CB 2004-32CB M RMBS

Alternative-A

12667FQ24 CC

(sf)

CC (sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A-1 RMBS

Alternative-A

12667FK79 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A-2 RMBS

Alternative-A

12667FK87 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A-3 RMBS

Alternative-A

12667FK95 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A-4 RMBS

Alternative-A

12667FN84 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 A-5 RMBS

Alternative-A

12667FN92 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 PO RMBS

Alternative-A

12667FL29 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-34T1 2004-34T1 M RMBS

Alternative-A

12667FM28 CC

(sf)

CC (sf)

Alternative Loan Trust 2004-35T2 2004-35T2 A-1 RMBS

Alternative-A

12667FM51 BB (sf) CCC

(sf)

Alternative Loan Trust 2004-35T2 2004-35T2 A-2 RMBS

Alternative-A

12667FM69 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-35T2 2004-35T2 A-3 RMBS

Alternative-A

12667FM77 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-35T2 2004-35T2 A-5 RMBS

Alternative-A

12667FQ99 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-35T2 2004-35T2 PO RMBS

Alternative-A

12667FM85 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2004-35T2 2004-35T2 M RMBS

Alternative-A

12667FN27 CC

(sf)

CC (sf)
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Alternative Loan Trust 2004-J11 2004-J11 1-CB-1 RMBS

Alternative-A

12667FXJ9 B- (sf) B- (sf) Watch

Dev

Alternative Loan Trust 2004-J11 2004-J11 2-CB-1 RMBS

Alternative-A

12667FXL4 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2004-J11 2004-J11 3-A-1 RMBS

Alternative-A

12667FXN0 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2004-J11 2004-J11 PO-A RMBS

Alternative-A

12667FXQ3 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2004-J11 2004-J11 PO-B RMBS

Alternative-A

12667FXZ3 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2004-J11 2004-J11 M RMBS

Alternative-A

12667FXS9 CC

(sf)

CC (sf)

Alternative Loan Trust 2004-J11 2004-J11 B-1 RMBS

Alternative-A

12667FXT7 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-38 2005-28 A-1 RMBS Neg-am 12667GY98 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-38 2005-28 A-3 RMBS Neg-am 12667GZ30 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-38 2005-28 A-4 RMBS Neg-am 12667GZ48 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-41 2005-41 1-A-1 RMBS Neg-am 12667GR62 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-41 2005-41 2-A-2 RMBS Neg-am 12667GS20 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 1-A-1 RMBS Neg-am 12668AGN9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 1-A-2 RMBS Neg-am 12668AGP4 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 2-A-1 RMBS Neg-am 12668AGS8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 2-A-2 RMBS Neg-am 12668AGT6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 2-A-3 RMBS Neg-am 12668ALV5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 3-A-1 RMBS Neg-am 12668AGW9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 4-A-1 RMBS Neg-am 12668AHA6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 4-A-2 RMBS Neg-am 12668AHB4 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 5-A-1 RMBS Neg-am 12668AHE8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 5-A-2 RMBS Neg-am 12668AHF5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-56 2005-56 5-A-3 RMBS Neg-am 12668AHG3 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-58 2005-58 A-1 RMBS Neg-am 12668AWH4 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-58 2005-58 A-2 RMBS Neg-am 12668AWJ0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-59 2005-59 1-A-1 RMBS Neg-am 12668AEV3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-59 2005-59 1-A-2A RMBS Neg-am 12668AEW1 D (sf) CC (sf)
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Alternative Loan Trust 2005-59 2005-59 1-A-2C RMBS Neg-am 12668ARH0 D (sf) CC (sf)

Alternative Loan Trust 2005-62 2005-62 1-A-1 RMBS Neg-am 12668ATN5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-62 2005-62 2-A-1 RMBS Neg-am 12668ATT2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-62 2005-62 2-A-2 RMBS Neg-am 12668ATU9 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-62 2005-62 2-A-3 RMBS Neg-am 12668ATV7 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-62 2005-62 2-A-4 RMBS Neg-am 12668AYB5 AA-

(sf)

AA-

(sf)

Alternative Loan Trust 2005-69 2005-69 A-1 RMBS Neg-am 12668AN27 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-69 2005-69 A-2 RMBS Neg-am 12668AN35 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-72 2005-72 A-1 RMBS Neg-am 12668A3N3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-72 2005-72 A-2 RMBS Neg-am 12668A3P8 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-72 2005-72 A-3 RMBS Neg-am 12668A3Q6 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-72 2005-72 A-4 RMBS Neg-am 12668A3R4 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-81 2005-81 A-1 RMBS Neg-am 12668BBN2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-82 2005-82 A-1 RMBS Neg-am 12668A5X9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-82 2005-82 A-2 RMBS Neg-am 12668A5Y7 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-1 RMBS

Alternative-A

12667GAA1 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-3 RMBS

Alternative-A

12667GAC7 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-4 RMBS

Alternative-A

12667GAD5 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-5 RMBS

Alternative-A

12667GAE3 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-6 RMBS

Alternative-A

12667GAF0 B+ (sf) B+ (sf)

Alternative Loan Trust 2005-13CB 2005-13CB A-8 RMBS

Alternative-A

12667GAH6 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB PO RMBS

Alternative-A

12667GAJ2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-13CB 2005-13CB M RMBS

Alternative-A

12667GAL7 D (sf) CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 1-A-1 RMBS

Alternative-A

12667GPT4 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 1-A-2 RMBS

Alternative-A

12667GPU1 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 1-A-3 RMBS

Alternative-A

12667GPV9 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 1-A-4 RMBS

Alternative-A

12667GPW7 CC

(sf)

CC (sf)
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Alternative Loan Trust 2005-20CB 2005-20CB 2-A-1 RMBS

Alternative-A

12667GPX5 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-3 RMBS

Alternative-A

12667GPZ0 NR B (sf) Watch

Dev

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-4 RMBS

Alternative-A

12667GQA4 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-5 RMBS

Alternative-A

12667GQB2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-6 RMBS

Alternative-A

12667GQC0 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-7 RMBS

Alternative-A

12667GQD8 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 2-A-8 RMBS

Alternative-A

12667GQE6 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-2 RMBS

Alternative-A

12667GQG1 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-4 RMBS

Alternative-A

12667GQJ5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-5 RMBS

Alternative-A

12667GQK2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-6 RMBS

Alternative-A

12667GQL0 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-7 RMBS

Alternative-A

12667GQM8 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 3-A-10 RMBS

Alternative-A

12667GQQ9 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB 4-A-1 RMBS

Alternative-A

12667GQS5 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-20CB 2005-20CB PO RMBS

Alternative-A

12667GQT3 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-1 RMBS

Alternative-A

12667GXK4 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-2 RMBS

Alternative-A

12667GXL2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-3 RMBS

Alternative-A

12667GXM0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-4 RMBS

Alternative-A

12667GXN8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-5 RMBS

Alternative-A

12667GXP3 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-6 RMBS

Alternative-A

12667GXQ1 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-7 RMBS

Alternative-A

12667GXR9 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-8 RMBS

Alternative-A

12667GXS7 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 1-A-11 RMBS

Alternative-A

12667GXV0 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB 2-A-1 RMBS

Alternative-A

12667GXW8 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-30CB 2005-30CB PO RMBS

Alternative-A

12667GXX6 CC

(sf)

CC (sf)
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Alternative Loan Trust 2005-3CB 2005-3CB 1-A-1 RMBS

Alternative-A

12667FW76 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-2 RMBS

Alternative-A

12667FW84 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-3 RMBS

Alternative-A

12667FW92 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-4 RMBS

Alternative-A

12667FX26 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-5 RMBS

Alternative-A

12667FX34 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-7 RMBS

Alternative-A

12667FX59 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-8 RMBS

Alternative-A

12667FX67 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-9 RMBS

Alternative-A

12667FX75 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-10 RMBS

Alternative-A

12667FX83 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-11 RMBS

Alternative-A

12667FX91 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-13 RMBS

Alternative-A

12667FY33 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 1-A-14 RMBS

Alternative-A

12667FY41 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB 2-A-1 RMBS

Alternative-A

12667FY58 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-3CB 2005-3CB PO RMBS

Alternative-A

12667FY66 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-3CB 2005-3CB M RMBS

Alternative-A

12667FY82 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-50CB 2005-50CB PO RMBS

Alternative-A

12668ALN3 D (sf) CC (sf)

Alternative Loan Trust 2005-64CB 2005-64CB 1-A-2 RMBS

Alternative-A

12668AZM0 D (sf) CC (sf)

Alternative Loan Trust 2005-64CB 2005-64CB 1-A-7 RMBS

Alternative-A

12668AZS7 CCC

(sf)

BB+

(sf)

Watch

Neg

Alternative Loan Trust 2005-64CB 2005-64CB 1-A-15 RMBS

Alternative-A

12668AA21 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-64CB 2005-64CB PO RMBS

Alternative-A

12668AB20 D (sf) CC (sf)

Alternative Loan Trust 2005-86CB 2005-86CB A-6 RMBS

Alternative-A

12668BFF5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-86CB 2005-86CB A-8 RMBS

Alternative-A

12668BFH1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-86CB 2005-86CB PO RMBS

Alternative-A

12668BFQ1 D (sf) CC (sf)

Alternative Loan Trust 2005-IM1 2005-IM1 A-1 RMBS Neg-am 12668A4B8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-IM1 2005-IM1 A-2 RMBS Neg-am 12668A4C6 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J1 2005-J1 1-A-1 RMBS

Alternative-A

12667FS97 CCC

(sf)

B- (sf) Watch

Dev
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Alternative Loan Trust 2005-J1 2005-J1 1-A-2 RMBS

Alternative-A

12667FT21 B- (sf) B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 1-A-3 RMBS

Alternative-A

12667FT39 B (sf) B (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 1-A-5 RMBS

Alternative-A

12667FT54 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 1-A-7 RMBS

Alternative-A

12667F3T0 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 1-A-8 RMBS

Alternative-A

12667F3U7 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 2-A-1 RMBS

Alternative-A

12667FT88 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 3-A-1 RMBS

Alternative-A

12667FU29 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 4-A-1 RMBS

Alternative-A

12667FU45 B- (sf) B- (sf) Watch

Pos

Alternative Loan Trust 2005-J1 2005-J1 5-A-1 RMBS

Alternative-A

12667FU60 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 5-A-3 RMBS

Alternative-A

12667F3W3 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 5-A-4 RMBS

Alternative-A

12667F3X1 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 6-A-1 RMBS

Alternative-A

12667FU86 B- (sf) B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 7-A-1 RMBS

Alternative-A

12667F3Y9 B- (sf) B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 PO-A RMBS

Alternative-A

12667FV28 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 PO-B RMBS

Alternative-A

12667F3Z6 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 PO-C RMBS

Alternative-A

12667F4A0 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 PO-D RMBS

Alternative-A

12667F4B8 CCC

(sf)

B- (sf) Watch

Dev

Alternative Loan Trust 2005-J1 2005-J1 M RMBS

Alternative-A

12667FV44 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 1-A-1 RMBS

Alternative-A

12667GDA8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J3 2005-J3 1-A-3 RMBS

Alternative-A

12667GDC4 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 1-A-5 RMBS

Alternative-A

12667GDE0 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-1 RMBS

Alternative-A

12667GDH3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-3 RMBS

Alternative-A

12667GDK6 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-5 RMBS

Alternative-A

12667GDM2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-6 RMBS

Alternative-A

12667GDN0 B+ (sf) CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-8 RMBS

Alternative-A

12667GDQ3 CC

(sf)

CC (sf)
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Alternative Loan Trust 2005-J3 2005-J3 2-A-10 RMBS

Alternative-A

12667GDV2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-11 RMBS

Alternative-A

12667GDW0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-12 RMBS

Alternative-A

12667GDX8 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-13 RMBS

Alternative-A

12667GDY6 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 2-A-14 RMBS

Alternative-A

12667GDZ3 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 3-A--1 RMBS

Alternative-A

12667GEC3 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 PO-A RMBS

Alternative-A

12667GDG5 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 PO-B RMBS

Alternative-A

12667GEB5 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J3 2005-J3 A-M RMBS

Alternative-A

12667GED1 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-1 RMBS

Alternative-A

12668AHZ1 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-3 RMBS

Alternative-A

12668AJB2 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-4 RMBS

Alternative-A

12668AJC0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-6 RMBS

Alternative-A

12668AJE6 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-7 RMBS

Alternative-A

12668AJF3 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-8 RMBS

Alternative-A

12668AJG1 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-10 RMBS

Alternative-A

12668AJJ5 NR CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-11 RMBS

Alternative-A

12668AJK2 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-12 RMBS

Alternative-A

12668AJL0 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-13 RMBS

Alternative-A

12668AJM8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-14 RMBS

Alternative-A

12668AJN6 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-15 RMBS

Alternative-A

12668ARS6 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-16 RMBS

Alternative-A

12668ART4 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 1-A-17 RMBS

Alternative-A

12668ARU1 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 2-A-1 RMBS

Alternative-A

12668AJP1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 2-A-2 RMBS

Alternative-A

12668AJQ9 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 3-A-1 RMBS

Alternative-A

12668AJR7 CC

(sf)

CCC

(sf)
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Alternative Loan Trust 2005-J11 2005-J11 4-A-1 RMBS

Alternative-A

12668AJS5 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 5-A-1 RMBS

Alternative-A

12668AJT3 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 6-A-1 RMBS

Alternative-A

12668AJU0 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 7-A-1 RMBS

Alternative-A

12668ARV9 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2005-J11 2005-J11 PO-A RMBS

Alternative-A

12668AKA2 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J11 2005-J11 PO-B RMBS

Alternative-A

12668AKB0 CC

(sf)

CC (sf)

Alternative Loan Trust 2005-J11 2005-J11 PO-C RMBS

Alternative-A

12668AKC8 CC

(sf)

CC (sf)

Alternative Loan Trust 2006-OA10 2006-OA10 1-A-1 RMBS Neg-am 02146QAA1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA10 2006-OA10 2-A-1 RMBS Neg-am 02146QAB9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA10 2006-OA10 3-A-1 RMBS Neg-am 02146QAC7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA10 2006-OA10 4-A-1 RMBS Neg-am 02146QAD5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA11 2006-OA11 A-1B RMBS Neg-am 02147DAB7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA11 2006-OA11 A-1C RMBS Neg-am 02147DAC5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA11 2006-OA11 A-2 RMBS Neg-am 02147DAD3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA11 2006-OA11 A-4 RMBS Neg-am 02147DAU5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA14 2006-OA14 1-A-1 RMBS Neg-am 02146SAA7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA14 2006-OA14 2-A-1 RMBS Neg-am 02146SAD1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA14 2006-OA14 3-A-1 RMBS Neg-am 02146SAG4 CC

(sf)

CC (sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-1C RMBS Neg-am 23242GAC8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-1D RMBS Neg-am 23242GAD6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-2 RMBS Neg-am 23242GAE4 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-3 RMBS Neg-am 23242GAF1 CC

(sf)

CC (sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-4B RMBS Neg-am 23242GAR5 CC

(sf)

CC (sf)

Alternative Loan Trust 2006-OA16 2006-OA16 A-4C RMBS Neg-am 23242GAZ7 CC

(sf)

CC (sf)

Alternative Loan Trust 2006-OA17 2006-OA17 1-A1-A RMBS Neg-am 12668PAA0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA17 2006-OA17 1-A1-C RMBS Neg-am 12668PAC6 CCC

(sf)

CCC

(sf)
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Alternative Loan Trust 2006-OA17 2006-OA17 1-A1-D RMBS Neg-am 12668PAD4 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA19 2006-OA19 A-1 RMBS Neg-am 12668RAA6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA19 2006-OA19 A-4 RMBS Neg-am 12668RAE8 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA21 2006-OA21 A-1 RMBS Neg-am 23245QAA7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA21 2006-OA21 A-2 RMBS Neg-am 23245QAB5 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA22 2006-OA22 A-1 RMBS Neg-am 23245PAA9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA22 2006-OA22 A-2 RMBS Neg-am 23245PAB7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA1 2006-OA1 1-A-1 RMBS Neg-am 126694ZX9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA1 2006-OA1 2-A-1 RMBS Neg-am 126694A32 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA1 2006-OA1 2-A-2 RMBS Neg-am 126694A40 D (sf) CC (sf)

Alternative Loan Trust 2006-OA2 2006-OA2 A-1 RMBS Neg-am 126694R75 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-1A RMBS Neg-am 12668BD91 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-2 RMBS Neg-am 12668BE33 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA6 2006-OA6 1A-3 RMBS Neg-am 12668BE41 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA7 2006-OA7 1-A-2 RMBS Neg-am 02146BAB2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA7 2006-OA7 2-A-1 RMBS Neg-am 02146BAF3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA8 2006-OA8 1-A-1 RMBS Neg-am 02147CAA1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2006-OA9 2006-OA9 1-A-1 RMBS Neg-am 02146YAA4 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA11 2007-OA11 A-1A RMBS Neg-am 02151WAA0 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA11 2007-OA11 A-1B RMBS Neg-am 02151WAT9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA11 2007-OA11 A-2 RMBS Neg-am 02151WAB8 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA2 2007-OA2 1-A-1 RMBS Neg-am 02149LAA9 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA2 2007-OA2 2-A-1 RMBS Neg-am 02149LAE1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA3 2007-OA3 1-A-1 RMBS Neg-am 02150TAA8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA3 2007-OA3 1-A-2 RMBS Neg-am 02150TAB6 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA3 2007-OA3 2-A-1 RMBS Neg-am 02150TAD2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA3 2007-OA3 2-A-2 RMBS Neg-am 02150TAE0 CC

(sf)

CCC

(sf)
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Alternative Loan Trust 2007-OA4 2007-OA4 A-1 RMBS Neg-am 02150DAA3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA4 2007-OA4 A-2 RMBS Neg-am 02150DAB1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA6 2007-OA6 A-1A RMBS Neg-am 02150PAA6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA6 2007-OA6 A-1B RMBS Neg-am 02150PAB4 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA6 2007-OA6 A-2 RMBS Neg-am 02150PAC2 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA7 2007-OA7 A-1A RMBS Neg-am 126680AA5 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA7 2007-OA7 A-1-B RMBS Neg-am 126680AB3 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA7 2007-OA7 A-2-A RMBS Neg-am 126680AD9 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA7 2007-OA7 A-2-B RMBS Neg-am 126680AE7 CC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OA9 2007-OA9 A-1 RMBS Neg-am 02150YAA7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH2 2007-OH2 A-1-A RMBS Neg-am 02151RAA1 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH2 2007-OH2 A-1-B RMBS Neg-am 02151RAB9 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH2 2007-OH2 A-2-A RMBS Neg-am 02151RAC7 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH2 2007-OH2 A-2-B RMBS Neg-am 02151RAQ6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH3 2007-OH3 A-1-A RMBS Neg-am 02151DAC8 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH3 2007-OH3 A-1-B RMBS Neg-am 02151DAD6 CCC

(sf)

CCC

(sf)

Alternative Loan Trust 2007-OH3 2007-OH3 A-2 RMBS Neg-am 02151DAE4 CC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2004-20 2004-20 1-A-1 RMBS Neg-am 12669F2G7 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-20 2004-20 2-A-1 RMBS Neg-am 12669F2H5 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-20 2004-20 2-A-2 RMBS Neg-am 12669F2X0 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2004-20 2004-20 3-A-1 RMBS Neg-am 12669F2J1 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-1 2005-1 1-A-1 RMBS Neg-am 12669GRM5 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2005-1 2005-1 1-A-2 RMBS Neg-am 12669GRN3 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-1 2005-1 2-A-1 RMBS Neg-am 12669GRQ6 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2005-1 2005-1 2-A-2 RMBS Neg-am 12669GRR4 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-1 2005-1 2-A-3 RMBS Neg-am 12669GSN2 CC

(sf)

CC (sf)
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CHL Mortgage Pass-Through Trust 2005-4 2005-4 1-A-1 RMBS Neg-am 12669GML2 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 2-A-1 RMBS Neg-am 12669GMN8 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 3-A-1 RMBS Neg-am 12669GMQ1 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 4-A-1 RMBS Neg-am 12669GMS7 CCC

(sf)

B- (sf) Watch

Dev

CHL Mortgage Pass-Through Trust 2005-4 2005-4 4-A-2 RMBS Neg-am 12669GNH0 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 5-A-1 RMBS Neg-am 12669GMU2 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 6-A-1 RMBS Neg-am 12669GMW8 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 6-A-2 RMBS Neg-am 12669GNJ6 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2005-4 2005-4 6-A-3 RMBS Neg-am 12669GNK3 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 1-A-1 RMBS Neg-am 126694YJ1 CCC

(sf)

B- (sf) Watch

Dev

CHL Mortgage Pass-Through Trust 2006-3 2006-3 1-A-2 RMBS Neg-am 126694YK8 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 1-A-3 RMBS Neg-am 126694YL6 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 2-A-1 RMBS Neg-am 126694YM4 CCC

(sf)

B- (sf) Watch

Dev

CHL Mortgage Pass-Through Trust 2006-3 2006-3 2-A-2 RMBS Neg-am 126694YN2 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 2-A-3 RMBS Neg-am 126694YP7 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 3-A-1 RMBS Neg-am 126694YQ5 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-3 2006-3 3-A-2 RMBS Neg-am 126694YR3 CC

(sf)

CC (sf)

CHL Mortgage Pass-Through Trust 2006-OA4 2006-OA4 A-1 RMBS Neg-am 126694E95 D (sf) CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-OA4 2006-OA4 A-2 RMBS Neg-am 126694F29 CCC

(sf)

CCC

(sf)

CHL Mortgage Pass-Through Trust 2006-OA4 2006-OA4 A-3 RMBS Neg-am 126694F37 CCC

(sf)

CCC

(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 I-A-1A RMBS Neg-am 25151XAA9 CCC

(sf)

CCC

(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 I-A-1B RMBS Neg-am 25151XAB7 CCC

(sf)

CCC

(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 II-A-1 RMBS Neg-am 25151XAC5 CCC

(sf)

CCC

(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 III-A-1 RMBS Neg-am 25151XAE1 CCC

(sf)

CCC

(sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 A-2A RMBS Neg-am 25151XAF8 CC

(sf)

CC (sf)

Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 A-2B RMBS Neg-am 25151XAG6 CC

(sf)

CC (sf)
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Deutsche Alt-A Securities Mortgage Loan Trust, Series

2007-OA4

2007-OA4 A-4 RMBS Neg-am 25151XAJ0 BB (sf) CC (sf)

DSLA Mortgage Loan Trust 2006-AR1 2006-AR1 1A-1A RMBS Neg-am 23332UGK4 D (sf) CC (sf)

DSLA Mortgage Loan Trust 2006-AR1 2006-AR1 2A-1A RMBS Neg-am 23332UGM0 CCC

(sf)

B (sf) Watch

Neg

DSLA Mortgage Loan Trust 2006-AR2 2006-AR2 1A-1A RMBS Neg-am 23332QAA1 CCC

(sf)

CCC

(sf)

DSLA Mortgage Loan Trust 2006-AR2 2006-AR2 2A-1A RMBS Neg-am 23332QAC7 CCC

(sf)

B- (sf) Watch

Dev

DSLA Mortgage Loan Trust 2007-AR1 2007-AR1 1A-1A RMBS Neg-am 23333YAA3 CCC

(sf)

B- (sf) Watch

Dev

DSLA Mortgage Loan Trust 2007-AR1 2007-AR1 2A-1A RMBS Neg-am 23333YAC9 CCC

(sf)

CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA11

2005-FA11 I-A-3A RMBS

Alternative-A

32051GL52 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA11

2005-FA11 I-A-4A RMBS

Alternative-A

32051GL78 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA11

2005-FA11 II-A-1 RMBS

Alternative-A

32051GM69 CCC

(sf)

CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA11

2005-FA11 II-A-PO RMBS

Alternative-A

32051GM77 CC

(sf)

CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-1 RMBS

Alternative-A

32051GTA3 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-3 RMBS

Alternative-A

32051GTC9 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-4 RMBS

Alternative-A

32051GTD7 CCC

(sf)

CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-5 RMBS

Alternative-A

32051GTE5 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-6 RMBS

Alternative-A

32051GTF2 BB+

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-7 RMBS

Alternative-A

32051GTG0 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-8 RMBS

Alternative-A

32051GTH8 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-10 RMBS

Alternative-A

32051GTK1 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-11 RMBS

Alternative-A

32051GTL9 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA6

2005-FA6 A-PO RMBS

Alternative-A

32051GTM7 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 I-A-1 RMBS

Alternative-A

32051GVH5 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 I-A-4A RMBS

Alternative-A

32051GVL6 CCC

(sf)

CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 I-A-6 RMBS

Alternative-A

32051GVP7 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 I-A-PO RMBS

Alternative-A

32051GVS1 CC

(sf)

CC (sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 II-A-1 RMBS

Alternative-A

32051GVU6 BB (sf) CCC

(sf)

First Horizon Alternative Mortgage Securities Trust

2005-FA7

2005-FA7 II-A-PO RMBS

Alternative-A

32051GVV4 CC

(sf)

CC (sf)
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First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-1 RMBS

Alternative-A

32052UAA1 CCC

(sf)

CCC

(sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-2 RMBS

Alternative-A

32052UAB9 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-3 RMBS

Alternative-A

32052UAC7 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-5 RMBS

Alternative-A

32052UAE3 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-6 RMBS

Alternative-A

32052UAF0 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-7 RMBS

Alternative-A

32052UAG8 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-8 RMBS

Alternative-A

32052UAH6 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-9 RMBS

Alternative-A

32052UAJ2 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-10 RMBS

Alternative-A

32052UAK9 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-11 RMBS

Alternative-A

32052UAL7 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-12 RMBS

Alternative-A

32052UAM5 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-15 RMBS

Alternative-A

32052UAQ6 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-16 RMBS

Alternative-A

32052UAR4 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-17 RMBS

Alternative-A

32052UAS2 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 I-A-PO RMBS

Alternative-A

32052UAT0 CC

(sf)

CC (sf)

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 II-A-1 RMBS

Alternative-A

32052UAV5 NR B- (sf) Watch

Pos

First Horizon Mortgage Pass-Through Trust 2006-4 2006-4 II-A-PO RMBS

Alternative-A

32052UAW3 NR B- (sf) Watch

Pos

GreenPoint Mortgage Funding Trust 2006-AR1 2006-AR1 A-1A RMBS Neg-am 39538WFH6 CCC

(sf)

B- (sf) Watch

Dev

GreenPoint Mortgage Funding Trust 2006-AR1 2006-AR1 A-1B RMBS Neg-am 39538WFJ2 CCC

(sf)

B- (sf) Watch

Dev

GreenPoint Mortgage Funding Trust 2006-AR1 2006-AR1 A-2B RMBS Neg-am 39538WFL7 D (sf) CC (sf)

GreenPoint Mortgage Funding Trust, Series 2006-AR4 2006-AR4 A6-A RMBS Neg-am 39539FAK0 CCC

(sf)

CCC

(sf)

GreenPoint Mortgage Funding Trust, Series 2006-AR7 2006-AR7 2-A1 RMBS Neg-am 39538CAH5 CCC

(sf)

CCC

(sf)

Greenpoint Mortgage Funding Trust 2006-OH1 2006-OH1 A-1 RMBS Neg-am 39539GAA0 CCC

(sf)

CCC

(sf)

GreenPoint Mortgage Funding Trust Series 2007-AR2 2007-AR2 1-A2A RMBS Neg-am 39539LAB7 CC

(sf)

CC (sf)

GreenPoint Mortgage Funding Trust Series 2007-AR2 2007-AR2 1-A4A RMBS Neg-am 39539LAE1 CCC

(sf)

CCC

(sf)

GreenPoint Mortgage Funding Trust Series 2007-AR2 2007-AR2 2-A1 RMBS Neg-am 39539LAH4 CCC

(sf)

CCC

(sf)

GSAA Home Equity Trust 2005-7 2005-7 AF-2 RMBS

Alternative-A

362341AN9 BB+

(sf)

B- (sf) Watch

Pos
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GSAA Home Equity Trust 2005-7 2005-7 AF-3 RMBS

Alternative-A

362341AP4 B (sf) B- (sf) Watch

Pos

GSAA Home Equity Trust 2005-7 2005-7 AF-4 RMBS

Alternative-A

362341AQ2 B- (sf) B- (sf) Watch

Dev

GSAA Home Equity Trust 2005-7 2005-7 AF-5 RMBS

Alternative-A

362341AR0 B (sf) B- (sf) Watch

Pos

GSAA Home Equity Trust 2005-7 2005-7 M-1 RMBS

Alternative-A

362341AS8 CC

(sf)

CC (sf)

GSAA Home Equity Trust 2005-7 2005-7 M-2 RMBS

Alternative-A

362341AT6 CC

(sf)

CC (sf)

GSAA Home Equity Trust 2005-7 2005-7 M-3 RMBS

Alternative-A

362341AU3 CC

(sf)

CC (sf)

GSAA Home Equity Trust 2005-7 2005-7 M-4 RMBS

Alternative-A

362341AV1 CC

(sf)

CC (sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-2 RMBS

Alternative-A

362334NB6 D (sf) CCC

(sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-3 RMBS

Alternative-A

362334NC4 D (sf) CCC

(sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-4A RMBS

Alternative-A

362334ND2 D (sf) CCC

(sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-4B RMBS

Alternative-A

362334NE0 D (sf) CCC

(sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-5A RMBS

Alternative-A

362334QC1 D (sf) CCC

(sf)

GSAA Home Equity Trust 2006-7 2006-7 AF-5B RMBS

Alternative-A

362334QE7 D (sf) CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 1A-1 RMBS Neg-am 3622NAAA8 CCC

(sf)

CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 2A-1 RMBS Neg-am 3622NAAC4 CCC

(sf)

CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 2A-2 RMBS Neg-am 3622NAAD2 CCC

(sf)

CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 2A-3A RMBS Neg-am 3622NAAE0 CCC

(sf)

CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 2A-3B RMBS Neg-am 3622NAAF7 CCC

(sf)

CCC

(sf)

GSR Mortgage Loan Trust 2007-OA1 2007-OA1 2A-4 RMBS Neg-am 3622NAAX8 CCC

(sf)

CCC

(sf)

HSI Asset Loan Obligation Trust 2006-2 2006-2 I-PO RMBS

Alternative-A

40431HAP2 D (sf) CC (sf)

HarborView Mortgage Loan Trust 2004-2 2004-2 1A-1 RMBS Neg-am 41161PDK6 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2004-2 2004-2 2A-1 RMBS Neg-am 41161PDL4 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2004-2 2004-2 B-1 RMBS Neg-am 41161PDP5 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 1-A RMBS Neg-am 41161PHR7 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 2-A RMBS Neg-am 41161PHS5 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 3-A RMBS Neg-am 41161PHT3 CC

(sf)

CC (sf)
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HarborView Mortgage Loan Trust 2004-9 2004-9 4-A1A RMBS Neg-am 41161PHU0 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A1B RMBS Neg-am 41161PHV8 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A2 RMBS Neg-am 41161PJF1 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2004-9 2004-9 4-A3 RMBS Neg-am 41161PJG9 CC

(sf)

CC (sf)

Harborview Mortgage Loan Trust 2005-10 2005-10 1-A-1A RMBS Neg-am 41161PTL7 CC

(sf)

CC (sf)

Harborview Mortgage Loan Trust 2005-10 2005-10 2-A1A RMBS Neg-am 41161PTN3 CCC

(sf)

B- (sf) Watch

Dev

Harborview Mortgage Loan Trust 2005-10 2005-10 2-A1B RMBS Neg-am 41161PTP8 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2005-12 2005-12 2-A1A1 RMBS Neg-am 41161PVJ9 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2005-12 2005-12 PO-1 RMBS Neg-am 41161PVP5 D (sf) CC (sf)

HarborView Mortgage Loan Trust 2005-12 2005-12 PO-2A RMBS Neg-am 41161PVV2 D (sf) CC (sf)

HarborView Mortgage Loan Trust 2005-12 2005-12 PO-2B RMBS Neg-am 41161PVW0 D (sf) CC (sf)

HarborView Mortgage Loan Trust 2005-12 2005-12 2-A1A2 RMBS Neg-am 41161PVK6 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2005-13 2005-13 1-A1A RMBS Neg-am 41161PVZ3 CCC

(sf)

B (sf) Watch

Neg

HarborView Mortgage Loan Trust 2005-13 2005-13 2-A1A1 RMBS Neg-am 41161PWB5 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2005-13 2005-13 2-A1A2 RMBS Neg-am 41161PWC3 CCC

(sf)

B- (sf) Watch

Dev

HarborView Mortgage Loan Trust 2005-13 2005-13 2-A1B RMBS Neg-am 41161PWD1 CC

(sf)

CC (sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 1-A1A RMBS Neg-am 41161PA52 CCC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 2-A1A RMBS Neg-am 41161PYW7 CCC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 2-A1B RMBS Neg-am 41161PYX5 CC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 3-A1A RMBS Neg-am 41161PYZ0 CCC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 3-A1B RMBS Neg-am 41161PZA4 CC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2005-16 2005-16 4-A1A RMBS Neg-am 41161PZC0 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-4 2006-4 1-A1A RMBS Neg-am 41161PL27 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-4 2006-4 2-A1A RMBS Neg-am 41161PL43 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-4 2006-4 3-A1A RMBS Neg-am 41161PL76 CCC

(sf)

CCC

(sf)

Harborview Mortgage Loan Trust 2006-5 2006-5 1-A1A RMBS Neg-am 41161MAA8 D (sf) CC (sf)

Harborview Mortgage Loan Trust 2006-5 2006-5 1-A1B RMBS Neg-am 41161MAB6 CC

(sf)

CC (sf)

Harborview Mortgage Loan Trust 2006-5 2006-5 2-A1A RMBS Neg-am 41161MAC4 CCC

(sf)

CCC

(sf)
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HarborView Mortgage Loan Trust 2006-7 2006-7 2A-1A RMBS Neg-am 41161VAC4 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-8 2006-8 1A-1 RMBS Neg-am 41161GAA1 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-8 2006-8 2A-1A RMBS Neg-am 41161GAC7 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-9 2006-9 2A-1A RMBS Neg-am 41161XAC0 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2006-9 2006-9 2A-1B1 RMBS Neg-am 41161XAD8 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2006-9 2006-9 2A-1B2 RMBS Neg-am 41161XAN6 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2007-1 2007-1 1A-1A RMBS Neg-am 41164MAA5 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-1 2007-1 1A-1B RMBS Neg-am 41164MAB3 AA-

(sf)

AA-

(sf)

HarborView Mortgage Loan Trust 2007-1 2007-1 2A-1A RMBS Neg-am 41164MAC1 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-1 2007-1 2A-1B RMBS Neg-am 41164MAD9 CC

(sf)

CC (sf)

HarborView Mortgage Loan Trust 2007-1 2007-1 2A-1C1 RMBS Neg-am 41164MAE7 AA-

(sf)

AA-

(sf)

HarborView Mortgage Loan Trust 2007-2 2007-2 2A-1A RMBS Neg-am 41164LAB5 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-3 2007-3 2A-1A RMBS Neg-am 41164UAB5 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-3 2007-3 2A-1B RMBS Neg-am 41164UAC3 CC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-5 2007-5 A-1A RMBS Neg-am 41165AAB8 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-5 2007-5 A-1B RMBS Neg-am 41165AAC6 CC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-6 2007-6 1A-1A RMBS Neg-am 41165BAA8 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-6 2007-6 2A-1A RMBS Neg-am 41165BAC4 CCC

(sf)

CCC

(sf)

HarborView Mortgage Loan Trust 2007-6 2007-6 2A-1B RMBS Neg-am 41165BAD2 CCC

(sf)

CCC

(sf)

Impac CMB Trust Series 2005-8 2005-8 1-A RMBS

Alternative-A

45254NRG4 CCC

(sf)

CCC

(sf)

Impac CMB Trust Series 2005-8 2005-8 1-AM RMBS

Alternative-A

45254NRH2 CC

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2004-AR12 2004-AR12 A-1 RMBS Neg-am 45660N5H4 CCC

(sf)

B- (sf) Watch

Dev

IndyMac INDX Mortgage Loan Trust 2004-AR12 2004-AR12 A-2 RMBS Neg-am 45660N5J0 CC

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2006-AR12 2006-AR12 A-1 RMBS Neg-am 45661VAA4 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2006-AR4 2006-AR4 A1-A RMBS Neg-am 45661EAV6 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2006-AR6 2006-AR6 2-A-1A RMBS Neg-am 456612AC4 CCC

(sf)

CCC

(sf)
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IndyMac INDX Mortgage Loan Trust 2006-FLX1 2006-FLX1 A-1 RMBS Neg-am 45667WAA6 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2006-FLX1 2006-FLX1 A-2 RMBS Neg-am 45667WAB4 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX2 2007-FLX2 A-1-A RMBS Neg-am 45668RAA6 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX2 2007-FLX2 A-1-B RMBS Neg-am 45668RAB4 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX2 2007-FLX2 A-1-C RMBS Neg-am 45668RAC2 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX2 2007-FLX2 A-2 RMBS Neg-am 45668RAD0 CC

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX3 2007-FLX3 A-1 RMBS Neg-am 45670AAA9 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX3 2007-FLX3 A-2 RMBS Neg-am 45670AAB7 CC

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX6 2007-FLX6 1-A-1 RMBS Neg-am 45670PAA6 CC

(sf)

CC (sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX6 2007-FLX6 2-A-1 RMBS Neg-am 45670PAC2 CCC

(sf)

CCC

(sf)

IndyMac INDX Mortgage Loan Trust 2007-FLX6 2007-FLX6 2-A-2 RMBS Neg-am 45670PAD0 CC

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-S2 2006-S2 A-2 RMBS

Alternative-A

46628CAC2 BB+

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-S2 2006-S2 A-3 RMBS

Alternative-A

46628CAD0 CC

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-S2 2006-S2 A-4 RMBS

Alternative-A

46628CAE8 CC

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-S2 2006-S2 A-5 RMBS

Alternative-A

46628CAF5 CC

(sf)

CC (sf)

JPMorgan Alternative Loan Trust 2006-S2 2006-S2 A-6 RMBS

Alternative-A

46628CAG3 CC

(sf)

CC (sf)

Luminent Mortgage Trust 2006-1 2006-1 A1 RMBS Neg-am 550279AM5 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2006-2 2006-2 A1A RMBS Neg-am 550279BA0 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2006-2 2006-2 PO RMBS Neg-am 550279BE2 D (sf) CC (sf)

Luminent Mortgage Trust 2006-3 2006-3 I-1A-1 RMBS Neg-am 55027AAR1 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2006-3 2006-3 1-2A-1 RMBS Neg-am 55027AAU4 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2006-4 2006-4 A1A RMBS Neg-am 55027BAA6 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2006-4 2006-4 PO RMBS Neg-am 55027BAE8 D (sf) CC (sf)

Luminent Mortgage Trust 2006-6 2006-6 A-1 RMBS Neg-am 55027YAD0 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2007-1 2007-1 I-A-1 RMBS

Alternative-A

55028CAA3 CCC

(sf)

CCC

(sf)

Luminent Mortgage Trust 2007-1 2007-1 II-A-1 RMBS Neg-am 55028CAC9 CCC

(sf)

CCC

(sf)

Lehman XS Trust Series 2005-10 2005-10 2-A4A RMBS

Alternative-A

525221GC5 CCC

(sf)

CCC

(sf)
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Lehman XS Trust Series 2005-10 2005-10 2-A5A RMBS

Alternative-A

525221GE1 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AP2

2005-AP2 A-2 RMBS

Alternative-A

65535VLH9 BB-

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AP2

2005-AP2 A-3 RMBS

Alternative-A

65535VLJ5 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AP2

2005-AP2 A-4 RMBS

Alternative-A

65535VLK2 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AP2

2005-AP2 A-5 RMBS

Alternative-A

65535VLL0 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AP2

2005-AP2 M-1 RMBS

Alternative-A

65535VLN6 CC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AR6

2005-AR6 I-A RMBS

Alternative-A

65535VRG5 CC

(sf)

CC (sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AR6

2005-AR6 II-A-1 RMBS

Alternative-A

65535VRH3 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AR6

2005-AR6 III-A-1 RMBS

Alternative-A

65535VRJ9 CCC

(sf)

CCC

(sf)

Nomura Asset Acceptance Corporation, Alternative

Loan Trust, Series 2005-AR6

2005-AR6 IV-A-1 RMBS

Alternative-A

65535VRK6 CCC

(sf)

CCC

(sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 I-APT RMBS

Alternative-A

68383NDT7 CC

(sf)

CC (sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 I-A1B RMBS

Alternative-A

68383NDV2 CC

(sf)

CC (sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 I-A1C1 RMBS

Alternative-A

68383NDW0 CCC

(sf)

CCC

(sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 I-A1C2 RMBS

Alternative-A

68383NDX8 CC

(sf)

CC (sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 II-APT RMBS

Alternative-A

68383NDY6 CC

(sf)

CC (sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 II-A1 RMBS

Alternative-A

68383NDZ3 CCC

(sf)

CCC

(sf)

Opteum Mortgage Acceptance Corporation Trust

2006-1

2006-1 II-A2 RMBS

Alternative-A

68383NEA7 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-1 RMBS

Alternative-A

45660LSP5 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-2 RMBS

Alternative-A

45660LSQ3 NR AAA

(sf)

Watch

Neg

Residential Asset Securitization Trust 2005-A8CB 2005-H A-3 RMBS

Alternative-A

45660LSR1 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-4 RMBS

Alternative-A

45660LSS9 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-5 RMBS

Alternative-A

45660LST7 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-6 RMBS

Alternative-A

45660LSU4 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-7 RMBS

Alternative-A

45660LSV2 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-9 RMBS

Alternative-A

45660LSX8 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-10 RMBS

Alternative-A

45660LSY6 CC

(sf)

CC (sf)
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Residential Asset Securitization Trust 2005-A8CB 2005-H A-11 RMBS

Alternative-A

45660LSZ3 CC

(sf)

CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-12 RMBS

Alternative-A

45660LTA7 D (sf) CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-13 RMBS

Alternative-A

45660LTB5 CCC

(sf)

AAA

(sf)

Watch

Neg

Residential Asset Securitization Trust 2005-A8CB 2005-H A-PO RMBS

Alternative-A

45660LTC3 D (sf) CC (sf)

Residential Asset Securitization Trust 2005-A8CB 2005-H A-X RMBS

Alternative-A

45660LTD1 NR AAA

(sf)

Watch

Neg

Residential Asset Securitization Trust 2006-A11 2006-K 1-PO RMBS

Alternative-A

76113TAJ9 D (sf) CC (sf)

RALI Series 2004-QA6 Trust 2004-QA6 CB-1 RMBS

Alternative-A

76110HG94 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-1 RMBS

Alternative-A

76110HH28 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 CB-II RMBS

Alternative-A

76110HH36 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-II RMBS

Alternative-A

76110HH44 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-III-1 RMBS

Alternative-A

76110HH51 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-III-2 RMBS

Alternative-A

76110HH69 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-III-3 RMBS

Alternative-A

76110HH77 CCC

(sf)

CCC

(sf)

RALI Series 2004-QA6 Trust 2004-QA6 NB-IV RMBS

Alternative-A

76110HH85 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA10 Trust 2005-QA10 A-IV-1 RMBS

Alternative-A

761118GE2 CC

(sf)

CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 I-A RMBS

Alternative-A

761118CV8 D (sf) CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 II-A RMBS

Alternative-A

761118CW6 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 III-A-1 RMBS

Alternative-A

761118CX4 D (sf) CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 III-A-3 RMBS

Alternative-A

761118CZ9 D (sf) CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 III-A-4 RMBS

Alternative-A

761118DA3 D (sf) CCC

(sf)

RALI Series 2005-QS10 Trust 2005-QS10 A-P RMBS

Alternative-A

761118DB1 D (sf) CCC

(sf)

RALI Series 2005-QS12 2005-QS12 A-3 RMBS

Alternative-A

761118DQ8 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS12 2005-QS12 A-4 RMBS

Alternative-A

761118DR6 CC

(sf)

CC (sf)

RALI Series 2005-QS12 2005-QS12 A-12 RMBS

Alternative-A

761118DZ8 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS12 2005-QS12 A-P RMBS

Alternative-A

761118EC8 D (sf) CC (sf)

RALI Series 2005-QS16 Trust 2005-QS16 A-3 RMBS

Alternative-A

761118MC9 D (sf) CCC

(sf)
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RALI Series 2005-QS16 Trust 2005-QS16 A-4 RMBS

Alternative-A

761118MD7 D (sf) CCC

(sf)

RALI Series 2005-QS16 Trust 2005-QS16 A-P RMBS

Alternative-A

761118MN5 D (sf) CCC

(sf)

RALI Series 2005-QS17 Trust 2005-QS17 A-1 RMBS

Alternative-A

761118PQ5 CC

(sf)

CCC

(sf)

RALI Series 2005-QS17 Trust 2005-QS17 A-P RMBS

Alternative-A

761118QB7 D (sf) CC (sf)

RALI Series 2005-QA2 Trust 2005-QA2 A-1-I RMBS

Alternative-A

76110HS34 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 A-1-II RMBS

Alternative-A

76110HS42 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 CB-I RMBS

Alternative-A

76110HT66 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 CB-II RMBS

Alternative-A

76110HT74 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 NB-I RMBS

Alternative-A

76110HT82 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 NB-II RMBS

Alternative-A

76110HT90 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 A2-1 RMBS

Alternative-A

76110HU23 D (sf) CCC

(sf)

RALI Series 2005-QA2 Trust 2005-QA2 A2-II RMBS

Alternative-A

76110HU31 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 CB-I RMBS

Alternative-A

76110H2G3 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 NB-I RMBS

Alternative-A

76110H2H1 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 CB-II RMBS

Alternative-A

76110H2J7 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 NB-II RMBS

Alternative-A

76110H2K4 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 CB-III RMBS

Alternative-A

76110H2L2 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 NB-III RMBS

Alternative-A

76110H2M0 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 CB-IV RMBS

Alternative-A

76110H2N8 CC

(sf)

CCC

(sf)

RALI Series 2005-QA3 Trust 2005-QA3 NB-IV RMBS

Alternative-A

76110H2P3 CC

(sf)

CCC

(sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-I-1 RMBS

Alternative-A

76110H4E6 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-l-2 RMBS

Alternative-A

76110H4F3 CC

(sf)

CC (sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-II-1 RMBS

Alternative-A

76110H4G1 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-II-2 RMBS

Alternative-A

76110H4H9 CC

(sf)

CC (sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-III-1 RMBS

Alternative-A

76110H4J5 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-III-2 RMBS

Alternative-A

76110H4K2 CC

(sf)

CC (sf)
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RALI Series 2005-QA4 Trust 2005-QA4 A-IV-1 RMBS

Alternative-A

76110H4L0 CCC

(sf)

B- (sf) Watch

Dev

RALI Series 2005-QA4 Trust 2005-QA4 A-IV-2 RMBS

Alternative-A

76110H4M8 CC

(sf)

CC (sf)

RALI Series 2005-QA4 Trust 2005-QA4 A-V RMBS

Alternative-A

76110H4N6 CC

(sf)

CC (sf)

RALI Series 2005-QA6 Trust 2005-QA6 NB-I RMBS

Alternative-A

76110H6A2 CC

(sf)

CCC

(sf)

RALI Series 2005-QA6 Trust 2005-QA6 CB-II RMBS

Alternative-A

76110H6B0 CC

(sf)

CCC

(sf)

RALI Series 2005-QA6 Trust 2005-QA6 NB-II-1 RMBS

Alternative-A

76110H6C8 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA7 Trust 2005-QA7 A-II-2 RMBS

Alternative-A

76110H7D5 CCC

(sf)

CCC

(sf)

RALI Series 2005-QA9 Trust 2005-QA9 NB-IV-1 RMBS

Alternative-A

761118FM5 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS1 Trust 2005-QS1 A-1 RMBS

Alternative-A

76110HN88 CCC

(sf)

B (sf) Watch

Neg

RALI Series 2005-QS1 Trust 2005-QS1 A-P RMBS

Alternative-A

76110HP60 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS1 Trust 2005-QS1 A-2 RMBS

Alternative-A

76110HN96 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS1 Trust 2005-QS1 A-3 RMBS

Alternative-A

76110HP29 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS1 Trust 2005-QS1 A-4 RMBS

Alternative-A

76110HP37 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS1 Trust 2005-QS1 A-5 RMBS

Alternative-A

76110HP45 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-1 RMBS

Alternative-A

76110H2X6 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-3 RMBS

Alternative-A

76110H2Z1 B+ (sf) B+ (sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-4 RMBS

Alternative-A

76110H3A5 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-5 RMBS

Alternative-A

76110H3B3 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-6 RMBS

Alternative-A

76110H4D8 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS5 Trust 2005-QS5 A-P RMBS

Alternative-A

76110H3C1 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS7 Trust 2005-QS7 A-3 RMBS

Alternative-A

761118AC2 CCC

(sf)

CCC

(sf)

RALI Series 2005-QS9 Trust 2005-QS9 A-1 RMBS

Alternative-A

761118AU2 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS10 Trust 2006-QS10 A-11 RMBS

Alternative-A

751155AL6 CC

(sf)

CCC

(sf)

RALI Series 2006-QS10 Trust 2006-QS10 A-P RMBS

Alternative-A

751155AR3 D (sf) CC (sf)

RALI Series 2006-QS11 Trust 2006-QS11 A-P RMBS

Alternative-A

75115EAJ2 D (sf) CC (sf)

RALI Series 2006-QS12 Trust 2006-QS12 A-P RMBS

Alternative-A

751151AZ4 D (sf) CC (sf)
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RALI Series 2006-QS13 Trust 2006-QS13 I-A-P RMBS

Alternative-A

75115DAN5 D (sf) CC (sf)

RALI Series 2006-QS13 Trust 2006-QS13 II-A-1 RMBS

Alternative-A

75115DAM7 D (sf) CCC

(sf)

RALI Series 2006-QS13 Trust 2006-QS13 II-A-P RMBS

Alternative-A

75115DBD6 D (sf) CCC

(sf)

RALI Series 2006-QS14 Trust 2006-QS14 A-P RMBS

Alternative-A

74922GBG8 D (sf) CC (sf)

RALI Series 2006-QS16 Trust 2006-QS16 A-P RMBS

Alternative-A

74922LAM5 D (sf) CC (sf)

RALI Series 2006-QS 18 Trust 2006-QS18 II-A-3 RMBS

Alternative-A

74922RAK6 D (sf) CC (sf)

RALI Series 2006-QS 18 Trust 2006-QS18 I-A-P RMBS

Alternative-A

74922RAS9 D (sf) CC (sf)

RALI Series 2006-QS 18 Trust 2006-QS18 II-A-P RMBS

Alternative-A

74922RAU4 D (sf) CC (sf)

RALI Series 2006-QS 18 Trust 2006-QS18 III-A-1 RMBS

Alternative-A

74922RAP5 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS 18 Trust 2006-QS18 III-A-3 RMBS

Alternative-A

74922RAR1 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS 18 Trust 2006-QS18 III-A-P RMBS

Alternative-A

74922RAW0 D (sf) CC (sf)

RALI Series 2006-QA9 Trust 2006-QA9 A-1 RMBS

Alternative-A

75115VAA3 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS1 Trust 2006-QS1 A-P RMBS

Alternative-A

761118SJ8 D (sf) CC (sf)

RALI Series 2006-QS2 Trust 2006-QS2 I-A-P RMBS

Alternative-A

761118VD7 D (sf) CC (sf)

RALI Series 2006-QS2 Trust 2006-QS2 II-A-1 RMBS

Alternative-A

761118VA3 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS2 Trust 2006-QS2 II-A-2 RMBS

Alternative-A

761118VB1 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS2 Trust 2006-QS2 III-A-1 RMBS

Alternative-A

761118VC9 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS2 Trust 2006-QS2 II-A-P RMBS

Alternative-A

761118VF2 CCC

(sf)

CCC

(sf)

RALI Series 2006-QS3 Trust 2006-QS3 I-A-P RMBS

Alternative-A

761118XV5 D (sf) CC (sf)

RALI Series 2006-QS3 Trust 2006-QS3 II-A-P RMBS

Alternative-A

761118XX1 D (sf) CC (sf)

RALI Series 2006-QS4 Trust 2006-QS4 A-P RMBS

Alternative-A

749228AN2 D (sf) CC (sf)

RALI Series 2006-QS6 Trust 2006-QS6 I-A-P RMBS

Alternative-A

74922EAU3 D (sf) CC (sf)

RALI Series 2006-QS6 Trust 2006-QS6 II-A-P RMBS

Alternative-A

74922EAW9 D (sf) CCC

(sf)

RALI Series 2006-QS7 Trust 2006-QS7 A-P RMBS

Alternative-A

748940AF0 D (sf) CC (sf)

RALI Series 2006-QS8 Trust 2006-QS8 A-P RMBS

Alternative-A

75115AAF8 D (sf) CC (sf)

RALI Series 2006-QS9 Trust 2006-QS9 I-A-P RMBS

Alternative-A

75115CAU1 D (sf) CC (sf)
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RALI Series 2006-QS9 Trust 2006-QS9 II-A-P RMBS

Alternative-A

75115CAW7 D (sf) CC (sf)

RALI Series 2007-QS2 Trust 2007-QS2 A-P RMBS

Alternative-A

74923CAH5 D (sf) CC (sf)

RALI Series 2007-QS3 Trust 2007-QS3 A-P RMBS

Alternative-A

75116BAG3 D (sf) CC (sf)

RALI Series 2007-QS4 Trust 2007-QS4 IV-A-3 RMBS

Alternative-A

74923HAY7 D (sf) CC (sf)

RALI Series 2007-QS4 Trust 2007-QS4 I-A-P RMBS

Alternative-A

74923HBB6 CC

(sf)

CC (sf)

RALI Series 2007-QS4 Trust 2007-QS4 II-A-P RMBS

Alternative-A

74923HBD2 D (sf) CC (sf)

RALI Series 2007-QS4 Trust 2007-QS4 III-A-P RMBS

Alternative-A

74923HBF7 D (sf) CC (sf)

RALI Series 2007-QS4 Trust 2007-QS4 V-A-P RMBS

Alternative-A

74923HBH3 D (sf) CC (sf)

RALI Series 2007-QS6 Trust 2007-QS6 A-P RMBS

Alternative-A

75116CEW2 D (sf) CC (sf)

RALI Series 2007-QS7 Trust 2007-QS7 I-A-P RMBS

Alternative-A

74923WAM0 D (sf) CC (sf)

RALI Series 2007-QS7 Trust 2007-QS7 II-A-P RMBS

Alternative-A

74923WAP3 D (sf) CC (sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 1-A RMBS

Alternative-A

74927UAV0 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 2-A-1 RMBS

Alternative-A

74927UAW8 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 2-A-2 RMBS

Alternative-A

74927UAX6 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 2-A-3 RMBS

Alternative-A

74927UAY4 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 3-A RMBS

Alternative-A

74927UAZ1 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 4-A RMBS

Alternative-A

74927UBA5 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A 5-A RMBS

Alternative-A

74927UBB3 CCC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A PO RMBS

Alternative-A

74927UBD9 CC

(sf)

CCC

(sf)

RBSGC Mortgage Loan Trust 2005-A 2005-A B-1 RMBS

Alternative-A

74927UBF4 D (sf) CC (sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2005-22

2005-22 2-A1 RMBS

Alternative-A

863579F94 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2005-22

2005-22 4-A1 RMBS

Alternative-A

863579G51 D (sf) CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2005-22

2005-22 5-A1 RMBS

Alternative-A

863579G77 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2006-1

2006-1 1-A1 RMBS

Alternative-A

863579N79 D (sf) CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2006-1

2006-1 3-A1 RMBS

Alternative-A

863579P51 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2006-1

2006-1 5-A1 RMBS

Alternative-A

863579P85 CC

(sf)

CCC

(sf)
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Structured Adjustable Rate Mortgage Loan Trust

Series 2006-1

2006-1 5-A2 RMBS

Alternative-A

863579P93 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2006-2

2006-2 4-A1 RMBS

Alternative-A

863579U97 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-4

2006-4 7-A3 RMBS

Alternative-A

86360BAP3 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-5

2006-5 5-A1 RMBS

Alternative-A

86360NAR3 CC

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-5

2006-5 5-A2 RMBS

Alternative-A

86360NAS1 CC

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-5

2006-5 5-A3 RMBS

Alternative-A

86360NAT9 CC

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-6

2006-6 3-A1 RMBS

Alternative-A

863581AJ3 D (sf) CC (sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 2-A1 RMBS

Alternative-A

86361JAF7 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 3-A1 RMBS

Alternative-A

86361JAM2 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 4-A1 RMBS

Alternative-A

86361JAW0 NR CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 4-A2 RMBS

Alternative-A

86361JAX8 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 4-A3 RMBS

Alternative-A

86361JAY6 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-8

2006-8 4-A4 RMBS

Alternative-A

86361JBA7 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-9

2006-9 3-A1 RMBS

Alternative-A

86361PAJ5 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2006-11

2006-11 1-A1 RMBS

Alternative-A

86362HAA1 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-4

2007-4 1-A2 RMBS

Alternative-A

86363LAB9 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2007-5

2007-5 1-A1 RMBS

Alternative-A

86363XAA5 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust,

Series 2007-5

2007-5 1-A2 RMBS

Alternative-A

86363XAB3 CC

(sf)

CC (sf)

Structured Adjustable Rate Mortgage Loan Trust

2007-6

2007-6 2-A1 RMBS

Alternative-A

86364CAC6 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

2007-6

2007-6 3-A1 RMBS

Alternative-A

86364CAF9 CC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-7

2007-7 1-A1 RMBS

Alternative-A

86364DAA8 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-7

2007-7 2-AP RMBS

Alternative-A

86364DBM1 NR CC (sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-8

2007-8 1-A1 RMBS

Alternative-A

86362NAA8 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-8

2007-8 1-A2 RMBS

Alternative-A

86362NAB6 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-8

2007-8 2-A1 RMBS

Alternative-A

86362NAE0 CCC

(sf)

CCC

(sf)

Structured Adjustable Rate Mortgage Loan Trust

Series 2007-8

2007-8 2-A2 RMBS

Alternative-A

86362NAF7 CC

(sf)

CC (sf)
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Structured Adjustable Rate Mortgage Loan Trust

Series 2007-8

2007-8 2-A3 RMBS

Alternative-A

86362NAG5 CC

(sf)

CC (sf)

Sequoia Alternative Loan Trust 2006-1 2006-1 A-1 RMBS

Alternative-A

81744DAA0 D (sf) CCC

(sf)

SunTrust Alternative Loan Trust, Series 2005-1F 2005-1F 1-A-1 RMBS

Alternative-A

86789MAA5 CCC

(sf)

CCC

(sf)

SunTrust Alternative Loan Trust, Series 2005-1F 2005-1F 1-A-3 RMBS

Alternative-A

86789MAC1 D (sf) CCC

(sf)

SunTrust Alternative Loan Trust, Series 2005-1F 2005-1F 2-A-3 RMBS

Alternative-A

86789MAN7 CCC

(sf)

CCC

(sf)

SunTrust Alternative Loan Trust, Series 2005-1F 2005-1F X-PO RMBS

Alternative-A

86789MAX5 D (sf) CC (sf)

STARM Mortgage Loan Trust 2007-1 2007-1 3A1 RMBS

Alternative-A

78473NAE3 CC

(sf)

CCC

(sf)

STARM Mortgage Loan Trust 2007-1 2007-1 3A2 RMBS

Alternative-A

78473NAF0 CC

(sf)

CCC

(sf)

Specialty Underwriting and Residential Finance Trust,

Series 2006-AB3

2006-AB3 A-1 RMBS

Alternative-A

84751XAA0 CCC

(sf)

CCC

(sf)

Specialty Underwriting and Residential Finance Trust,

Series 2006-AB3

2006-AB3 A-2B RMBS

Alternative-A

84751XAC6 CCC

(sf)

CCC

(sf)

Specialty Underwriting and Residential Finance Trust,

Series 2006-AB3

2006-AB3 A-2C RMBS

Alternative-A

84751XAD4 CCC

(sf)

CCC

(sf)

TBW Mortgage-Backed Trust 2006-6 2006-6 A-4 RMBS

Alternative-A

87222PAE3 B (sf) B (sf)

TBW Mortgage-Backed Trust 2006-6 2006-6 A-5A RMBS

Alternative-A

87222PAF0 B (sf) B (sf)

TBW Mortgage-Backed Trust 2007-1 2007-1 A-7A RMBS

Alternative-A

87222EAG3 B (sf) B (sf)

Terwin Mortgage Trust 2006-9HGA 2006-9HGA A-2 RMBS

Alternative-A

88156TAB9 B+ (sf) CCC

(sf)

Terwin Mortgage Trust 2006-9HGA 2006-9HGA A-3 RMBS

Alternative-A

88156TAC7 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 1-A-1 RMBS

Alternative-A

9393363H4 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 1-A-2 RMBS

Alternative-A

9393363J0 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 1-A-3 RMBS

Alternative-A

9393363K7 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 1-A-5 RMBS

Alternative-A

9393363M3 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 1-A-6 RMBS

Alternative-A

9393363N1 AA-

(sf)

AA-

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 2-A-1 RMBS

Alternative-A

9393363P6 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 2-A-2 RMBS

Alternative-A

9393363Q4 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 2-A-4 RMBS

Alternative-A

9393363S0 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 2-A-5 RMBS

Alternative-A

9393363T8 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 2-A-6 RMBS

Alternative-A

9393363U5 CC

(sf)

CC (sf)
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Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 3-A RMBS

Alternative-A

9393363V3 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 C-P RMBS

Alternative-A

9393363X9 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-2 Trust

2005-2 3-P RMBS

Alternative-A

9393363Y7 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-1 RMBS

Alternative-A

93934FAA0 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-3 RMBS

Alternative-A

93934FAC6 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-4 RMBS

Alternative-A

93934FAD4 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-6 RMBS

Alternative-A

93934FAF9 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-5 RMBS

Alternative-A

93934FAE2 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-7 RMBS

Alternative-A

93934FAG7 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-8 RMBS

Alternative-A

93934FAH5 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-9 RMBS

Alternative-A

93934FAJ1 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-10 RMBS

Alternative-A

93934FAK8 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-11 RMBS

Alternative-A

93934FAL6 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-12 RMBS

Alternative-A

93934FAM4 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-13 RMBS

Alternative-A

93934FAN2 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 CB-14 RMBS

Alternative-A

93934FAY8 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass Through

Certificates WMALT Series 2005-5 Trust

2005-5 P RMBS

Alternative-A

93934FAQ5 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 1-CB RMBS

Alternative-A

92922FX86 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-1 RMBS

Alternative-A

92922FX94 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-2 RMBS

Alternative-A

92922FY28 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-3 RMBS

Alternative-A

92922FY36 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-4 RMBS

Alternative-A

92922FY44 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-7 RMBS

Alternative-A

92922FY77 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-8 RMBS

Alternative-A

92922FY85 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-9 RMBS

Alternative-A

92922FY93 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 2-A-10 RMBS

Alternative-A

92922FZ50 CC

(sf)

CC (sf)
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Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 C-P RMBS

Alternative-A

92922FZ35 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-6 Trust

2005-6 3-CB RMBS

Alternative-A

92922FZ27 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 1-A-1 RMBS

Alternative-A

93934FBC5 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-1 RMBS

Alternative-A

93934FBL5 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-4 RMBS

Alternative-A

93934FBP6 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 2-CB-5 RMBS

Alternative-A

93934FBQ4 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2005-7 Trust

2005-7 C-P RMBS

Alternative-A

93934FBW1 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 2-A-1 RMBS

Alternative-A

93934FEM0 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 4-A-1 RMBS

Alternative-A

93934FEW8 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 4-A-4 RMBS

Alternative-A

93934FEZ1 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 5-A-1 RMBS

Alternative-A

93934FFB3 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 5-A-9 RMBS

Alternative-A

93934FFK3 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2005-9 Trust

2005-9 C-P RMBS

Alternative-A

93934FFP2 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 2-A-1 RMBS

Alternative-A

93934FFZ0 D (sf) CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 2-A-9 RMBS

Alternative-A

93934FGH9 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 2-A-10 RMBS

Alternative-A

93934FHU9 D (sf) CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 4-CB-1 RMBS

Alternative-A

93934FGL0 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 4-CB-5 RMBS

Alternative-A

93934FGQ9 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 4-CB-6 RMBS

Alternative-A

93934FGR7 D (sf) CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-10 Trust

2005-10 C-P RMBS

Alternative-A

93934FGT3 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-11 Trust

2005-11 A-1 RMBS

Alternative-A

93934FHV7 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-11 Trust

2005-11 A-2 RMBS

Alternative-A

93934FHW5 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-11 Trust

2005-11 A-3 RMBS

Alternative-A

93934FHX3 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates, WMALT Series 2005-11 Trust

2005-11 P RMBS

Alternative-A

93934FJF0 D (sf) CC (sf)

Washington Mutual Mortgage Securities Corp 2006-1 1-A-1 RMBS

Alternative-A

93934FKH4 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Securities Corp 2006-1 5-CB-4 RMBS

Alternative-A

93934FLC4 CC

(sf)

CCC

(sf)
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Washington Mutual Mortgage Securities Corp 2006-1 CP RMBS

Alternative-A

93934FLG5 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-2 Trust

2006-2 1-A-7 RMBS

Alternative-A

93934FLX8 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-2 Trust

2006-2 1-A-10 RMBS

Alternative-A

93934FMA7 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-2 Trust

2006-2 C-P RMBS

Alternative-A

93934FMH2 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-7 RMBS

Alternative-A

93935BAJ9 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 2-CB-P RMBS

Alternative-A

93934NBD6 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 C-P RMBS

Alternative-A

93934NBC8 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-2 RMBS

Alternative-A

93935BAC4 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-3 RMBS

Alternative-A

93935BAD2 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-4A RMBS

Alternative-A

93935BAE0 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-4B RMBS

Alternative-A

93935BAF7 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-5 RMBS

Alternative-A

93935BAG5 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

certificates WMALT Series 2006-5 Trust

2006-5 3-A-6 RMBS

Alternative-A

93935BAH3 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-6 Trust

2006-6 4-A RMBS

Alternative-A

93935GAG4 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-6 Trust

2006-6 4-B-1 RMBS

Alternative-A

93935GAM1 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2006-6 Trust

2006-6 4-B-2 RMBS

Alternative-A

93935GAN9 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-2 RMBS

Alternative-A

93935WAC8 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-3 RMBS

Alternative-A

93935WAD6 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-4 RMBS

Alternative-A

93935WAE4 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-5 RMBS

Alternative-A

93935WAF1 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-6 RMBS

Alternative-A

93935WAG9 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-7 RMBS

Alternative-A

93935WAH7 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT 2006-9 Trust

2006-9 A-8 RMBS

Alternative-A

93935WAJ3 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 I-A-7 RMBS

Alternative-A

93935PAG4 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 I-A-8 RMBS

Alternative-A

93935PAH2 D (sf) CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 I-A-10 RMBS

Alternative-A

93935PAL3 CC

(sf)

CCC

(sf)
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Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 I-A-11 RMBS

Alternative-A

93935PAM1 CC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 2-A-1 RMBS

Alternative-A

93935PAP4 D (sf) CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 2-A-2 RMBS

Alternative-A

93935PAQ2 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 2-A-3 RMBS

Alternative-A

93935PAR0 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 2-A-4 RMBS

Alternative-A

93935PAS8 CCC

(sf)

CCC

(sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-1 Trust

2007-1 C-P RMBS

Alternative-A

93935PAV1 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 2-A-1 RMBS

Alternative-A

93936HAN6 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 2-A-3 RMBS

Alternative-A

93936HAQ9 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 3-A-1 RMBS

Alternative-A

93936HAS5 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 3-A-3 RMBS

Alternative-A

93936HAU0 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 3-A-4 RMBS

Alternative-A

93936HAV8 CC

(sf)

CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-2 Trust

2007-2 C-P RMBS

Alternative-A

93936HAY2 D (sf) CC (sf)

Washington Mutual Mortgage Pass-Through

Certificates WMALT Series 2007-HY2 Trust

2007-HY2 3-A-1 RMBS

Alternative-A

939348AG3 CCC

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA2 Trust 2007-PA2 IV-A-1 RMBS

Alternative-A

94985FAP3 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA2 Trust 2007-PA2 V-A-1 RMBS

Alternative-A

94985FAR9 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA2 Trust 2007-PA2 A-PO RMBS

Alternative-A

94985FAT5 D (sf) CC (sf)

Wells Fargo Alternative Loan 2007-PA3 Trust 2007-PA3 I-A-4 RMBS

Alternative-A

94985GBA3 CC

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA3 Trust 2007-PA3 II-A-4 RMBS

Alternative-A

94985GBB1 CC

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA3 Trust 2007-PA3 VI-A-1 RMBS

Alternative-A

94985GAQ9 B+ (sf) CC (sf)

Wells Fargo Alternative Loan 2007-PA3 Trust 2007-PA3 A-PO RMBS

Alternative-A

94985GAT3 D (sf) CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-1 RMBS

Alternative-A

949922AA6 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-3 RMBS

Alternative-A

949922AC2 CCC

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-4 RMBS

Alternative-A

949922AD0 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-5 RMBS

Alternative-A

949922AE8 CCC

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-6 RMBS

Alternative-A

949922AF5 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-7 RMBS

Alternative-A

949922AG3 CC

(sf)

CC (sf)
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Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-8 RMBS

Alternative-A

949922AH1 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-9 RMBS

Alternative-A

949922AJ7 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-11 RMBS

Alternative-A

949922AL2 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-12 RMBS

Alternative-A

949922AM0 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-14 RMBS

Alternative-A

949922AP3 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-15 RMBS

Alternative-A

949922AQ1 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 I-A-16 RMBS

Alternative-A

949922AR9 CC

(sf)

CC (sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 II-A-1 RMBS

Alternative-A

949922AT5 BB+

(sf)

CCC

(sf)

Wells Fargo Alternative Loan 2007-PA5 Trust 2007-PA5 II-A-2 RMBS

Alternative-A

949922AU2 B+ (sf) CC (sf)

Wells Fargo Alternative Loan 2007-PA6 Trust 2007-PA6 A-1 RMBS

Alternative-A

94985KAA5 CC

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2006-AR19

Trust

2006-AR19 A-1 RMBS

Alternative-A

949789AA9 CCC

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2006-AR19

Trust

2006-AR19 A-3 RMBS

Alternative-A

949789AC5 CCC

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2006-AR19

Trust

2006-AR19 A-6 RMBS

Alternative-A

949789AF8 CCC

(sf)

CCC

(sf)

Wells Fargo Mortgage Backed Securities 2006-AR19

Trust

2006-AR19 A-7 RMBS

Alternative-A

949789AG6 CC

(sf)

CCC

(sf)
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