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ABACUS 20052

004375CJ8
76110W7H3
76110WS98
768277AD7
78443CBJ2
78443CBQ6
80410PACA
81375WGK6
81375WCU8
83743LAJ0
83743YAE3
84751PET2
86358EMW3
86565PAD2
89155XACT
929766NT6
929766QY2
93934DAE7
97741PAD6
030725WV3
030725V85
030725YV1
030725X91
040104MMO
05947URJ9
073879MT2
073879PS1
073879RX8
07383FYL6
07383FB23
09622WAB4.
131899AF3
13189LAE9
13189TAE2
152314NJ5
173067AG4
126175AE8
20047NAJL
216444AE9
126673NY4
126673884
126673YR7
26450AACT
26545QAI8
304727AE0
36242DN90
34958CADG
35729PJF8
36242DRX3
36242DA60
36867KAEL
396789FW4
4370843X5
46625MP52
46625M2E8
46625M5M7
46626LAJ9
52108HQ56
52108HUT9
52108HAS3
52108HE9L
52108HV50
542514KD5
542514KY9
57643LGNO
57643LMU7
57643LHD1
59020UG33
59020URQD
61744CJY3
61744CNJ1
61744CUW4.
61744CMP8
61744CPP5
61744CNY8
61745MXG3
63543PBB1
63543PBLY
64352VLP4.
66987XGKS
66987WDJ3
68389FFX7
68571UAG4
70069FDP9
70069FFM4.
70069FGEL
437084SC1
76110WP26
437084QD1
35729PHQE
542514NF7
76110WM45
76110WJ56
78443CBX1
00764MDH7
805564RA1
32027NQM6
55264TCRO
52108HK52

Asset Name. ssuel
Accredited Mortgage Loan Trus Accredited Mortgage Loan Trust
Residential Asset Securities Co RASC

Residential Asset Securities Co RASC

River North CDO Ltd 2005-1A River North CDO

SLM Student Loan Trust 2004-£ SLM Student Loan Trust 2004-A
SLM Student Loan Trust 2004-E SLM Student Loan Trust 2004-8.
Saturn Ventures I, Ltd. (SATV Saturn Ventures

Securitized Asset Backed Rece Securitized Asset Backed Receivabh
Securitized Asset Backed Rece Securitized Asset Backed Receivabh
South Coast Funding 8A (SCF South Coast Funding

South Coast Funding VIl (SCF South Coast Funding

Specialty Undenwiting & Reside Specialty Underwriting and Resident
Structured Asset Investment Lo Structured Asset Investment Loan Tt
‘Summer Street Ltd 2004-1A (¢ Summer Street

Tourmaline CDO 2005-1 (TOU Tourmaline CDO

Wachovia Bank Commercial Mc Wachovia Bank Commercial Mortgay
Wachovia Bank Commercial Mc Wachovia Bank Commercial Mortgar
Washington Mutual Asset Secui Washington Mutual Asset Securities
Witherspoon CDO Funding Ltd - Witherspoon CDO Funding
Ameriquest Mortgage Securities Ameriquest Mortgage Securities Ass
Ameriquest Mortgage Securities Ameriquest Mortgage Securities Ass
Ameriquest Mortgage Securities Ameriquest Mortgage Securities Ass
Ameriquest Mortgage Securities Ameriquest Mortgage Securities Ass
Argent Securities Inc 2004-W11 Argent Mortgage Loan Trust

Banc of America Commercial M Bank of America Commercial Mortge
Bear Stearns Asset Backed Sec Bear Stearns Asset Backed Securitic
Bear Stearns Asset Backed Sec Bear Stearns Asset Backed Securitic
Bear Stearns Asset Backed Sec Bear Stearns Asset Backed Securitic
Bear Stearns Commercial Mortc Bear Stearns Commercial Mortgage
Bear Stearns Commercial Mortc Bear Stearns Commercial Mortgage
Bluegrass ABS CDO Ltd 2004 Bluegrass ABS CDO

Camber (CAMBR 3A D)

Camber 5A (CAMBR 5A C)

Camber 6 (CAMBR 6A D)

Centex Home Equity 2005-8 (C CHEC Funding, LLC

Citigroup Commercial Mortgage Citigroup Commercial Mortgage Trus
Commercial Mortgage Pass Thr COMM

Commercial Mortgage Pass Thi COMM

Coolidge Funding, Ltd. (COOI Coolidge Funding

Countrywide Asset-Backed Cerl CWABS

Countrywide Asset-Backed Cerl Countrywide Home Equity Loan Trus
Countrywide Asset-Backed Cerl Countrywide Home Equity Loan Trus
Duke Funding Ltd 20059 (DU Duke Funding

Dunhill ABS CDO, Ltd. (DUNH Dunhill ABS CDO

Fairfield Street Solar 2004-1, L Fairfield Street Solar 2004-1

First Frankiin Mtg Loan Asset B: GS Mortgage Securities Corp.
Fortius Funding Ltd 2006-1A (F Fortius Funding

Fremont Home Loan Trust 200¢ Fremont Home Loan Owner Trust
GSAMP Trust 2005-HE1 (GSAN GSAMP

GSAMP Trust 2005-HE2 (GSAN GS Mortgage Securities Corp.
Gemstone CDO 2004-1A (GEN Gemstone

Greenwich Capital Commercial GCCFC Commercial Pass-Through
Home Equity Asset Trust 2005-; Home Equity Asset Trust

JP Morgan Chase Commercial | JP Morgan Chase Commercial Mort¢
JP Morgan Chase Commercial | JP Morgan Chase Commercial Mort¢
JP Morgan Chase Commercial | JP Morgan Chase Commercial Mort¢
JP Morgan Mortgage Acquisitiol JP Morgan Mortgage Acquisition Col
LB-UBS COMMERCIAL MORT! LB-UBS Commercial Mortgage Trus!
LB-UBS Commercial Mortgage LB-UBS Commercial Mortgage Trus!
LB-UBS Commercial Mortgage LB-UBS Commercial Mortgage Trus!
LB-UBS Commercial Mortgage LB-UBS Commercial Mortgage Trus!
LB-UBS Commercial Mortgage LB-UBS Commercial Mortgage Trus!
Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust
Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust

Mastr Asset Backed Securities " MASTR Asset Backed Securities Trt

Meril Lynch Mortgage Investor Merrill Lynch Home Equity Loan Trut

Merill Lynch Mortgage Investor Merrill Lynch Home Equity Loan Tru:

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley ABS Capital | 2 Morgan Stanley ABS

Morgan Stanley Capital | 2004-F Morgan Stanley

National Collegate Student Loa National Collegiate Student Loan Trt

National Collegiate Student Loa National Cnllegla{e Student Loan Trt
Century Home Equity Loar New Century Mortgage Corp Home |

Novastar Home Equity Loan 20( NovaStar Mongage Funding Corp.
Novastar Home Equity Loan 20( NovaStar Mortgage Funding Trust
Option One Mortgage Loan Tru: Option One Mortgage Loan

Orchid Structured Finance CL Orchid Structured Finance CDO

Park Place Securities Inc 2004- Park Place Asset-Backed Pass-Thro
Park Place Securities Inc 2005- Park Place Asset-Backed Pass-Thro
Park Place Securities Inc 2005- Park Place Asset-Backed Pass-Thro
Home Equity Asset Trust 2006- Home Equity Asset Trust
Residential Asset Securities Co RASC

Home Equity Asset Trust 2005 Home Equity Asset Trust

Fremont Home Loan Trust 200¢ Fremont Home Loan Owner Trust
Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust
Residential Asset Securities Co RASC

Residential Asset Securities Co RASC

SLM Student Loan Trust 2005-/ SLM Student Loan Trust 2005-A
Aegis Asset Backed Securities " Aegis Asset Backed Securities Trust
‘Saxon Asset Securities Trust 2C Saxon Asset Securities Trust

First Franklin Mtg Loan Asset B: First Frankiin Mortgage Loan Trust A
MBNA Credit Card Master Note BA CREDIT CARD TRUST

LB-UBS Commercial Mortgage LB-UBS Commercial Mortgage Trus|

Par Amount

12,500,000
12,500,000
12,500,000
12,500,000

Deal Type
Home Equity
Home Equity
Home Equity
cpo

12,500,000 Student Loans
12,500,000 $luﬂenl Loans
cpo

4,585,625
12,500,000
12,500,000
11,629,017
10,696,781
12,500,000
12,500,000

5,000,000
11,854,719
12,500,000
12,500,000
12,500,000

4,560,428
12,500,000
12,500,000
12,500,000

5,504,370
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000

5,000,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
11,236,474
12,500,000
12,500,000
12,500,000
12,500,000

4,478,176
12,500,000
12,500,000
12,472,789
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000

Home Equity
Home Equity
coo
cpo
Home Equity
Home Equity
cpo

Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
CcmBS

Home Equity

Home Equity

Home Equity
cMBS

Home Eq
Home Eq
Home Eq
cpo
cpo
cpo
Home Equity
coo
Home Equity
Home Equity
Home Equity
cpo

Home Equity
cmBsS
cmBS

Home Equity
cmBS

cmBS
CMBS
cmBS
cmBS
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity

12,500,000 Student Loans
12,500,000 Student Loans

12,500,000
12,500,000
12,500,000
12,500,000
11,585,974
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000
12,500,000

Home Equity
Home Equity
Home Equity
Home Equity
cpo
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity
Home Equity

12,500,000 Student Loans

12,500,000
12,500,000
12,500,000
12,500,000
12,500,000

Home Equity
Home Equity
Home Equity
Credit Card
cmBs
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Vintage/R
ating

or

oody's Moody's Orig S&P. Orig Fitch _Fitch

2004H2 A

Subprime ) 0
Subprime  2005H2 A 5 1356250 1356250 1356250
BBB Subprime 2005H1 BE 5 3997500 3997500 3997500
A CDO  2005H1A 0 0 12500000 12500000
- Other ABS 2004H1 A 10 0 0 0
- Other ABS 2004H1 A 10 0 0 0
AA CDO  2004H1 A/ o 0 0 0
BBB+ Midprime  2005H2 BE 4 10703750 10703750 10703750
A A Subprime  2005H1 A 5 491250 491250 491250
A A CDO  2006H1A 0 0 11629017 11629017
A A 2005H1 A 0 10696781 10696781
A A Subprime  2005H1 A 5 491250 491250
A3 A3 A A Subprime  2004H2 A 0 [ 0 0
A3 A3 A- A - A 2004H2 CDO  2004H2A 0 0 0 0
Baa2  Baa2  BBB BBB. - - BBB  2005H2 2005H2 BE 0 0 11854719 11854719
A2 A2 A AA- - - A 2004H1  Other ABS 2004H1 A 10 0 0
A2 A2 A A+ - - A 2004H1  Other ABS 2004H1 A 10 0 0 0
A2 Aaa A A+ A A 2003H1  Other ABS 2003H1 A 10 0 0 0
A2 A2 A A - - A 2004H2 CDO  2004H2A [ 0 0 0
A3 A3 A A A <A 2004H2  Subprime 2004H2 A 0 0 0 0
Baa2  Baa2 A A BBB+ - BBB 2005H2  Midprime 2005H2 BE 4 10703750 10703750 10703750
2 A2 A A - A 2005H1  Midprime 2005H1 A 4 491250 491250 491250
A3 A3 A A A - A 2006H1  Subprime 2006H1 A 5 2944833 2044838 2044838
A3 A3 A A A <A 2004H2  Subprime 2004H2 A o o 0
A2 A2 A A+ - <A 2004H1 BS  2004H1A 9 0 0 0
A3 A3 A A - - A 2004H2  Subprime 2004H2 A 0 o 0
A2 A2 A - <A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
2 A2 A A - A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
- A2 A A A 2004H1  Other ABS 2004H1 A 10 0 0 0
A2 A2 A A - - A 2004H1 2004H1 A 9 0 0 0
Aa2 Aaz AA A+ AA BV 2004H1 CDO  2004H1A/ 0 0 0 0
Baa2 Bal BBB BBB - - BBB  2005H1 CDO  2005H1BE [ 05000000 5000000
Baa2 Bal BBB BB+ - - BBB 20052 CDO  2005H2 BE [ 0 12500000 12500000
A2 Bal A A - - A 2006H1 CDO  2006H1A 0 012500000 12500000
Baa2  Baa2  BBB BBB BBB - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
A2 AL A A+ - - A 2004H1 CMBS  2004H1A 9 0 0 0
A2 Aa3 A A+ - - A 2003H1 CMBS  2003H1A 9 0 0 0
2 A2 A A - - A 2004H2 CMBS  2004H2 A 9 0 0 0
Bas2  Baa2z  BBB BBB - - BBB  2005H1 CDO  2005H1BE 0 0 11236474 11236474
A3 A3 A A - - A 2004H2  Subprime 2004H2 A 0 0 0
A2 A2 A A - <A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
- Baa2 - BBB - - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
a2 A2 A A A A 2005H2  CDO 5H2 A 0 12500000 12500000
Baa2  Baa2  BBB B8BB BBB. - BBB  2004H2 CDO  2004H2BE [ 0 0
A2 A2 A- A - - 2004H2 CDO  2004H2A 0 0 0 0
Baa2  Baa2  BBB+  BBB+ - - BBB 2005H1  Midprime 2005H1 BE 43997500 3997500 3997500
A2 A2 A A - - A 2006H1 CDO  2006H1A 0 0 12472789 12472789
A2 A2 A A A <A 2005H1  Subprime 2005H1A 5 491250 491250 491250
2 A2 A+ A+ - - A 2005H1  Midprime 2005H1 A 4 491250 491250 491250
A2 A2 A A+ - - A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
A2 A2 A A - - A 2004H2 CDO  2004H2A 0 0 0 o
A2 AL A A+ A A 2004H1 CMBS  2004H1A 9 0 4 0
Bas2  Baa2  BBB BBB BBB - BBB 2005H1  Midprime 2005H1 BE 4 3997500 3997500 3997500
2 Aa3 A A - - A 2003H2 CMBS  2003H2A 9 0 0 0
A2 A2 A A - <A 2004H1 CMBS  2004H1A 9 0 4 0
- A2 A A A - A 2004H1  Other ABS 2004H1 A 10 0 0 0
2 A2 A A A - A 2005H2  Subprime 2005H2 A 5 1356250 1356250 1356250
A2 A2 A A - - A 2004H2 2004H2 A 9 0 0 0
A2 A2 A AA - A 2003H2 CMBS  2003H2 A 9 0 0 0
a2 A2 A A - A 2004H1  Other ABS 2004H1 A 10 0 0 0
A2 A2 A A - - A 2004H1 Olher ABS 2004H1 A 10 0 0 0
A2 A2 A A - - A 2004H2  CMBS  2004H2 A 9 0
2 a2 A A A - A 2005H1 Mldprlms 2005H1 A 4 491250 491250 491250
Baa2  Baa2  BBB 888 888 - BBB 2005H1  Midprime  2005H1 BE 4 3997500 3997500 3997500
Baa2  Baa2  BBB 888 B8B - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
A2 A2 AA AA AA- <A 2005H2  Midprime  2005H2 A 4 1356250 1356250 1356250
Baa2  Baa2  BBB 888 - - BBB 2005H1  Midprime 2005H1 BE 4 3997500 3997500 3997500
2 A2 AA AA - - A 2005H2  Midprime  2005H2 A 4 1356250 1356250 1356250
A2 A2 A+ A+ - - A 2005H1  Subprime 2005H1A 5 491250 491250 491250
A3 A3 A A A <A 2004H2  Subprime 2004H2 A 0 0 0 0
Baa2  Baa2  BBB B88B 888 - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
2 A2 A+ A+ A+ - A 2005H2  Midprime  2005H2 A 4 1356250 1356250 1356250
A2 A2 A A A A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
Baa2  Baa2  BBB 888 888 - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
Baa2  Baa2  BBB+  BBB+ BB - BBB 2005H1  Midprime 2005H1 BE 43097500 3997500 3997500
2 Aa3 A A - A 2004H1  Other ABS 2004H1 A 10 0 0
- Baa2 - A - - BBB 2004H2  Other ABS 2004H2 BE 10 0 0 0
- Baa2 - A - - BBB 2005H1  Other ABS 2005H1 BE 10 o o o
A3 A3 A A A - A 2005H1  Midprime 2005H1 A 4 491250 491250 491250
A3 A3 A A A - A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
A2 A2 AA- AA- A+ - A 2005H2  Subprime 2005H2 A 5 1356250 1356250 1356250
A2 A2 A+ A+ A+ - A 2004H2  Subprime 2004H2 A 0 0 0 0
A3 A3 A- A - - A 2005H1 CDO  2005H1A 0 0 0 9226985
2 a2 A A A <A 2004H2  Subprime 2004H2 A 0 0 0 0
A2 A2 A A A+ - A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
2 A2 A A A - A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
A3 A3 A+ A+ A - A 2006H1  Midprime  2006H1 A 4 6687500 6687500 6687500
Baa2  Baa2  BBB+  BBB+  BBB - BBB 2005H1  Subprime 2005H1 BE 5 3997500 3997500 3997500
2 A2 A+ A+ A - A 2005H2  Midprime  2005H2 A 4 1356250 1356250 1356250
A2 A2 A A - <A 2005H1  Subprime 2005H1 A 5 491250 491250 491250
2 A2 A+ A+ A - A 2005H2  Midprime  2005H2 A 4 1356250 1356250 1356250
2 A2 A+ A+ A+ - A 2005HL  Subprime 2005H1A 5 491250 491250 491250
A3 Baal A A A - A 2004H2  Subprime 2004H2 A 0 [ [ 0
- A3 - BBB - - BBB 2005H1  Other ABS 2005H1 BE 10 0 0 0
2 A2 A A A - A 2004H2  Subprime 2004H2 A [ 0 0 0
A3 A3 A+ A+ - - A 2004H2  Subprime 2004H2 A 0 0 0
A2 A2 A+ A+ A - A 2005H1  Midprime 2005H1 A 4 491250 491250 491250
Bas2  Baa2  BBB BBB BBB - BBB 2004H2  Other ABS 2004H2 BE 10 0
- 2 A A A A 2004H2 CMBS  2004H2 A 9 0 0 0
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