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004375CJ8 Accredited Mortgage Loan TrustAccredited Mortgage Loan Trust 12,500,000 Home Equity A3 A3 A A - - A 2004H2 Subprime 2004H2 A 0 0 0 0
76110W7H3 Residential Asset Securities CorRASC 12,500,000 Home Equity A2 A2 AA AA - - A 2005H2 Subprime 2005H2 A 5 1356250 1356250 1356250
76110WS98 Residential Asset Securities CorRASC 12,500,000 Home Equity Baa2 Baa2 BBB BBB - - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
768277AD7 River North CDO Ltd 2005-1A River North CDO 12,500,000 CDO A2 A2 A A - - A 2005H1 CDO 2005H1 A 0 0 12500000 12500000
78443CBJ2 SLM Student Loan Trust 2004-ASLM Student Loan Trust 2004-A 12,500,000 Student Loans - Aa3 - A - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
78443CBQ6 SLM Student Loan Trust 2004-BSLM Student Loan Trust 2004-B 12,500,000 Student Loans - Aa3 - A - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
80410PAC4 Saturn Ventures II, Ltd. (SATVSaturn Ventures 4,585,625 CDO Aa2 Aa2 AA AA - - AA 2004H1 CDO 2004H1 AA 0 0 0 0
81375WGK6 Securitized Asset Backed ReceiSecuritized Asset Backed Receivable 12,500,000 Home Equity Baa2 Baa2 BBB+ BB+ BBB+ - BBB 2005H2 Midprime 2005H2 BB 4 10703750 10703750 10703750
81375WCU8 Securitized Asset Backed ReceiSecuritized Asset Backed Receivable 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
83743LAJ0 South Coast Funding 8A (SCFSouth Coast Funding 11,629,017 CDO A2 Baa2 A A- - - A 2006H1 CDO 2006H1 A 0 0 11629017 11629017
83743YAE3 South Coast Funding VII (SCFSouth Coast Funding 10,696,781 CDO A2 A2 A A A - A 2005H1 CDO 2005H1 A 0 0 10696781 10696781
84751PET2 Specialty Underwriting & ResideSpecialty Underwriting and Resident 12,500,000 Home Equity A2 A2 A A - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
86358EMW3 Structured Asset Investment LoaStructured Asset Investment Loan Tr 12,500,000 Home Equity A3 A3 A A A - A 2004H2 Subprime 2004H2 A 0 0 0 0
86565PAD2 Summer Street Ltd 2004-1A (SSummer Street 5,000,000 CDO A3 A3 A- A- - - A 2004H2 CDO 2004H2 A 0 0 0 0
89155XAC7 Tourmaline CDO 2005-1 (TOU Tourmaline CDO 11,854,719 CDO Baa2 Baa2 BBB BBB - - BBB 2005H2 CDO 2005H2 BB 0 0 11854719 11854719
929766NT6 Wachovia Bank Commercial MoWachovia Bank Commercial Mortgag 12,500,000 CMBS A2 A2 A AA- - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
929766QY2 Wachovia Bank Commercial MoWachovia Bank Commercial Mortgag 12,500,000 CMBS A2 A2 A A+ - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
93934DAE7 Washington Mutual Asset SecurWashington Mutual Asset Securities 12,500,000 CMBS A2 Aaa A A+ A - A 2003H1 Other ABS 2003H1 A 10 0 0 0
97741PAD6 Witherspoon CDO Funding Ltd (Witherspoon CDO Funding 4,560,428 CDO A2 A2 A A - - A 2004H2 CDO 2004H2 A 0 0 0 0
03072SWV3 Ameriquest Mortgage SecuritiesAmeriquest Mortgage Securities Ass 12,500,000 Home Equity A3 A3 A- A- A- - A 2004H2 Subprime 2004H2 A 0 0 0 0
03072SV85 Ameriquest Mortgage SecuritiesAmeriquest Mortgage Securities Ass 12,500,000 Home Equity Baa2 Baa2 A- A- BBB+ - BBB 2005H2 Midprime 2005H2 BB 4 10703750 10703750 10703750
03072SYV1 Ameriquest Mortgage SecuritiesAmeriquest Mortgage Securities Ass 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Midprime 2005H1 A 4 491250 491250 491250
03072SX91 Ameriquest Mortgage SecuritiesAmeriquest Mortgage Securities Ass 5,504,370 Home Equity A3 A3 A- A- A- - A 2006H1 Subprime 2006H1 A 5 2944838 2944838 2944838
040104MM0 Argent Securities Inc 2004-W11 Argent Mortgage Loan Trust 12,500,000 Home Equity A3 A3 A- A- A- - A 2004H2 Subprime 2004H2 A 0 0 0 0
05947URJ9 Banc of America Commercial M Bank of America Commercial Mortga 12,500,000 CMBS A2 A2 A A+ - - A 2004H1 CMBS 2004H1 A 9 0 0 0
073879MT2 Bear Stearns Asset Backed SecBear Stearns Asset Backed Securitie 12,500,000 Home Equity A3 A3 A- A- - - A 2004H2 Subprime 2004H2 A 0 0 0 0
073879PS1 Bear Stearns Asset Backed SecBear Stearns Asset Backed Securitie 12,500,000 Home Equity A2 A2 A A - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
073879RX8 Bear Stearns Asset Backed SecBear Stearns Asset Backed Securitie 12,500,000 Home Equity A2 A2 A A - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
07383FYL6 Bear Stearns Commercial MortgBear Stearns Commercial Mortgage 12,500,000 CMBS - A2 A A A - A 2004H1 Other ABS 2004H1 A 10 0 0 0
07383FB23 Bear Stearns Commercial MortgBear Stearns Commercial Mortgage 12,500,000 CMBS A2 A2 A A - - A 2004H1 CMBS 2004H1 A 9 0 0 0
09622WAB4 Bluegrass ABS CDO Ltd 2004 Bluegrass ABS CDO 12,500,000 CDO Aa2 Aa2 AA A+ AA - AA 2004H1 CDO 2004H1 AA 0 0 0 0
131899AF3 Camber (CAMBR 3A D) Camber 5,000,000 CDO Baa2 Ba1 BBB BBB - - BBB 2005H1 CDO 2005H1 BB 0 0 5000000 5000000
13189LAE9 Camber 5A (CAMBR 5A C) Camber 12,500,000 CDO Baa2 Ba1 BBB BB+ - - BBB 2005H2 CDO 2005H2 BB 0 0 12500000 12500000
13189TAE2 Camber 6 (CAMBR 6A D) Camber 12,500,000 CDO A2 Ba1 A A- - - A 2006H1 CDO 2006H1 A 0 0 12500000 12500000
152314NJ5 Centex Home Equity 2005-B (CXCHEC Funding, LLC 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
173067AG4 Citigroup Commercial Mortgage Citigroup Commercial Mortgage Trus 12,500,000 CMBS A2 A1 A A+ - - A 2004H1 CMBS 2004H1 A 9 0 0 0
126175AE8 Commercial Mortgage Pass Thr COMM 12,500,000 CMBS A2 Aa3 A A+ - - A 2003H1 CMBS 2003H1 A 9 0 0 0
20047NAJ1 Commercial Mortgage Pass Thr COMM 12,500,000 CMBS A2 A2 A A - - A 2004H2 CMBS 2004H2 A 9 0 0 0
216444AE9 Coolidge Funding, Ltd. (COOLCoolidge Funding 11,236,474 CDO Baa2 Baa2 BBB BBB - - BBB 2005H1 CDO 2005H1 BB 0 0 11236474 11236474
126673NY4 Countrywide Asset-Backed CertCWABS 12,500,000 Home Equity A3 A3 A- A- - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673B84 Countrywide Asset-Backed CertCountrywide Home Equity Loan Trus 12,500,000 Home Equity A2 A2 A A - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
126673YR7 Countrywide Asset-Backed CertCountrywide Home Equity Loan Trus 12,500,000 Home Equity - Baa2 - BBB - - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
26450AAC1 Duke Funding Ltd 2005-9 (DUKDuke Funding 12,500,000 CDO A2 A2 A A- A - A 2005H2 CDO 2005H2 A 0 0 12500000 12500000
26545QAJ8 Dunhill ABS CDO, Ltd. (DUNH Dunhill ABS CDO 4,478,176 CDO Baa2 Baa2 BBB BBB BBB - BBB 2004H2 CDO 2004H2 BB 0 0 0 0
304727AE0 Fairfield Street Solar 2004-1, LFairfield Street Solar 2004-1 12,500,000 CDO A2 A2 A- A - - A 2004H2 CDO 2004H2 A 0 0 0 0
36242DN90 First Franklin Mtg Loan Asset BaGS Mortgage Securities Corp. 12,500,000 Home Equity Baa2 Baa2 BBB+ BBB+ - - BBB 2005H1 Midprime 2005H1 BB 4 3997500 3997500 3997500
34958CAD6 Fortius Funding Ltd 2006-1A (FOFortius Funding 12,472,789 CDO A2 A2 A A - - A 2006H1 CDO 2006H1 A 0 0 12472789 12472789
35729PJF8 Fremont Home Loan Trust 2005Fremont Home Loan Owner Trust 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
36242DRX3 GSAMP Trust 2005-HE1 (GSAMGSAMP 12,500,000 Home Equity A2 A2 A+ A+ - - A 2005H1 Midprime 2005H1 A 4 491250 491250 491250
36242DA60 GSAMP Trust 2005-HE2 (GSAMGS Mortgage Securities Corp. 12,500,000 Home Equity A2 A2 A+ A+ - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
36867KAE1 Gemstone CDO 2004-1A (GEMGemstone 12,500,000 CDO A2 A2 A A - - A 2004H2 CDO 2004H2 A 0 0 0 0
396789FW4 Greenwich Capital Commercial GCCFC Commercial Pass-Through C 12,500,000 CMBS A2 A1 A A+ A - A 2004H1 CMBS 2004H1 A 9 0 0 0
437084JX5 Home Equity Asset Trust 2005-2Home Equity Asset Trust 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Midprime 2005H1 BB 4 3997500 3997500 3997500
46625MP52 JP Morgan Chase Commercial MJP Morgan Chase Commercial Mortg 12,500,000 CMBS A2 Aa3 A A - - A 2003H2 CMBS 2003H2 A 9 0 0 0
46625M2E8 JP Morgan Chase Commercial MJP Morgan Chase Commercial Mortg 12,500,000 CMBS A2 A2 A A - - A 2004H1 CMBS 2004H1 A 9 0 0 0
46625M5M7 JP Morgan Chase Commercial MJP Morgan Chase Commercial Mortg 12,500,000 CMBS - A2 A A A - A 2004H1 Other ABS 2004H1 A 10 0 0 0
46626LAJ9 JP Morgan Mortgage AcquisitionJP Morgan Mortgage Acquisition Cor 12,500,000 Home Equity A2 A2 A A A - A 2005H2 Subprime 2005H2 A 5 1356250 1356250 1356250
52108HQ56 LB-UBS COMMERCIAL MORTGLB-UBS Commercial Mortgage Trust 12,500,000 CMBS A2 A2 A A - - A 2004H2 CMBS 2004H2 A 9 0 0 0
52108HUT9 LB-UBS Commercial Mortgage TLB-UBS Commercial Mortgage Trust 12,500,000 CMBS A2 A2 A AA - - A 2003H2 CMBS 2003H2 A 9 0 0 0
52108HA53 LB-UBS Commercial Mortgage TLB-UBS Commercial Mortgage Trust 12,500,000 CMBS A2 A2 A A - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
52108HE91 LB-UBS Commercial Mortgage TLB-UBS Commercial Mortgage Trust 12,500,000 CMBS A2 A2 A A - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
52108HV50 LB-UBS Commercial Mortgage TLB-UBS Commercial Mortgage Trust 12,500,000 CMBS A2 A2 A A - - A 2004H2 CMBS 2004H2 A 9 0 0 0
542514KD5 Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Midprime 2005H1 A 4 491250 491250 491250
542514KY9 Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Midprime 2005H1 BB 4 3997500 3997500 3997500
57643LGN0 Mastr Asset Backed Securities TMASTR Asset Backed Securities Tru 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
57643LMU7 Mastr Asset Backed Securities TMASTR Asset Backed Securities Tru 12,500,000 Home Equity A2 A2 AA AA AA- - A 2005H2 Midprime 2005H2 A 4 1356250 1356250 1356250
57643LHD1 Mastr Asset Backed Securities TMASTR Asset Backed Securities Tru 12,500,000 Home Equity Baa2 Baa2 BBB BBB - - BBB 2005H1 Midprime 2005H1 BB 4 3997500 3997500 3997500
59020UG33 Merrill Lynch Mortgage InvestorsMerrill Lynch Home Equity Loan Trus 12,500,000 Home Equity A2 A2 AA AA - - A 2005H2 Midprime 2005H2 A 4 1356250 1356250 1356250
59020URQ0 Merrill Lynch Mortgage InvestorsMerrill Lynch Home Equity Loan Trus 12,500,000 Home Equity A2 A2 A+ A+ - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
61744CJY3 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity A3 A3 A- A- A- - A 2004H2 Subprime 2004H2 A 0 0 0 0
61744CNJ1 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
61744CUW4 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity A2 A2 A+ A+ A+ - A 2005H2 Midprime 2005H2 A 4 1356250 1356250 1356250
61744CMP8 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
61744CPP5 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity Baa2 Baa2 BBB BBB BBB - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
61744CNY8 Morgan Stanley ABS Capital I 2 Morgan Stanley ABS 12,500,000 Home Equity Baa2 Baa2 BBB+ BBB+ BBB - BBB 2005H1 Midprime 2005H1 BB 4 3997500 3997500 3997500
61745MXG3 Morgan Stanley Capital I 2004-HMorgan Stanley 12,500,000 CMBS A2 Aa3 A A - - A 2004H1 Other ABS 2004H1 A 10 0 0 0
63543PBB1 National Collegiate Student Loa National Collegiate Student Loan Tru 12,500,000 Student Loans - Baa2 - A - - BBB 2004H2 Other ABS 2004H2 BB 10 0 0 0
63543PBL9 National Collegiate Student Loa National Collegiate Student Loan Tru 12,500,000 Student Loans - Baa2 - A - - BBB 2005H1 Other ABS 2005H1 BB 10 0 0 0
64352VLP4 New Century Home Equity LoanNew Century Mortgage Corp Home E 12,500,000 Home Equity A3 A3 A- A- A- - A 2005H1 Midprime 2005H1 A 4 491250 491250 491250
66987XGK5 Novastar Home Equity Loan 200NovaStar Mortgage Funding Corp. 12,500,000 Home Equity A3 A3 A A A - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
66987WDJ3 Novastar Home Equity Loan 200NovaStar Mortgage Funding Trust 12,500,000 Home Equity A2 A2 AA- AA- A+ - A 2005H2 Subprime 2005H2 A 5 1356250 1356250 1356250
68389FFX7 Option One Mortgage Loan TrusOption One Mortgage Loan 12,500,000 Home Equity A2 A2 A+ A+ A+ - A 2004H2 Subprime 2004H2 A 0 0 0 0
68571UAG4 Orchid Structured Finance CDOrchid Structured Finance CDO 11,585,974 CDO A3 A3 A- A- - - A 2005H1 CDO 2005H1 A 0 0 0 922698.5
70069FDP9 Park Place Securities Inc 2004-WPark Place Asset-Backed Pass-Thro 12,500,000 Home Equity A2 A2 A- A- A - A 2004H2 Subprime 2004H2 A 0 0 0 0
70069FFM4 Park Place Securities Inc 2005-WPark Place Asset-Backed Pass-Thro 12,500,000 Home Equity A2 A2 A A A+ - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
70069FGE1 Park Place Securities Inc 2005-WPark Place Asset-Backed Pass-Thro 12,500,000 Home Equity A2 A2 A A A - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
437084SC1 Home Equity Asset Trust 2006-1Home Equity Asset Trust 12,500,000 Home Equity A3 A3 A+ A+ A- - A 2006H1 Midprime 2006H1 A 4 6687500 6687500 6687500
76110WP26 Residential Asset Securities CorRASC 12,500,000 Home Equity Baa2 Baa2 BBB+ BBB+ BBB - BBB 2005H1 Subprime 2005H1 BB 5 3997500 3997500 3997500
437084QD1 Home Equity Asset Trust 2005-8Home Equity Asset Trust 12,500,000 Home Equity A2 A2 A+ A+ A - A 2005H2 Midprime 2005H2 A 4 1356250 1356250 1356250
35729PHQ6 Fremont Home Loan Trust 2005Fremont Home Loan Owner Trust 12,500,000 Home Equity A2 A2 A A - - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
542514NF7 Long Beach Mortgage Loan Tru Long Beach Mortgage Loan Trust 12,500,000 Home Equity A2 A2 A+ A+ A - A 2005H2 Midprime 2005H2 A 4 1356250 1356250 1356250
76110WM45 Residential Asset Securities CorRASC 12,500,000 Home Equity A2 A2 A+ A+ A+ - A 2005H1 Subprime 2005H1 A 5 491250 491250 491250
76110WJ56 Residential Asset Securities CorRASC 12,500,000 Home Equity A3 Baa1 A A A- - A 2004H2 Subprime 2004H2 A 0 0 0 0
78443CBX1 SLM Student Loan Trust 2005-ASLM Student Loan Trust 2005-A 12,500,000 Student Loans - A3 - BBB - - BBB 2005H1 Other ABS 2005H1 BB 10 0 0 0
00764MDH7 Aegis Asset Backed Securities TAegis Asset Backed Securities Trust 12,500,000 Home Equity A2 A2 A A A - A 2004H2 Subprime 2004H2 A 0 0 0 0
805564RA1 Saxon Asset Securities Trust 20Saxon Asset Securities Trust 12,500,000 Home Equity A3 A3 A+ A+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
32027NQM6 First Franklin Mtg Loan Asset BaFirst Franklin Mortgage Loan Trust A 12,500,000 Home Equity A2 A2 A+ A+ A - A 2005H1 Midprime 2005H1 A 4 491250 491250 491250
55264TCR0 MBNA Credit Card Master Note BA CREDIT CARD TRUST 12,500,000 Credit Card Baa2 Baa2 BBB BBB BBB - BBB 2004H2 Other ABS 2004H2 BB 10 0 0 0
52108HK52 LB-UBS Commercial Mortgage TLB-UBS Commercial Mortgage Trust 12,500,000 CMBS - A2 A A A - A 2004H2 CMBS 2004H2 A 9 0 0 0
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04544QAG2 Asset Backed Securities Corp Home Equity 2006-HE7 Asset Back 1,000,000 Home Equity Aa2 Aa3 AA AA AA AA AA 2006H2 Subprime 2006H2 AA 5 604000 604000 604000
437084UU8 Home Equity Asset Trust 2006-3 (HEAT 2006-3 M3) Home Equi 1,750,000 Home Equity Aa3 Aa3 AA AA AA AA AA 2006H1 Midprime 2006H1 AA 4 345975 345975 345975
64352VMZ1 New Century Home Equity Loan Trust 2005-4 (NCHETNew Centu 2,000,000 Home Equity A3 A3 A- A- A- A- A 2005H2 Midprime 2005H2 A 4 217000 217000 217000
173067AH2 Citigroup Commercial Mortgage Trust 2004-C1 (CGCMCitigroup C 9,500,000 CMBS A3 A3 A- A - - A 2004H1 CMBS 2004H1 A 9 0 0 0
173067EQ8 Citigroup Commercial Mortgage Trust 2004-C2 (CGCMCitigroup C 9,500,000 CMBS A3 A3 A- A- - - A 2004H2 CMBS 2004H2 A 9 0 0 0
02150FAC4 Countrywide Alternative Loan Trust 2007-8CB (CWALTCWALT Alt 5,999,794 RMBS Aaa Aaa AAA AAA - - AAA 2007H1 AltA 2007H1 AA 1 675576.8 675576.8 675576.8
02150XAD3 Countrywide Alternative Loan Trust 2007-HY8C (CWA CWALT Alt 4,919,000 RMBS Aa1 Aa1 AA+ AA+ - AA+ AA 2007H2 AltA ARM 2007H2 AA 2 3192431 3192431 3192431
126673JW3 Countrywide Asset-Backed Certificates 2004-10 (CWL CWABS 5,000,000 Home Equity A1 A1 AA AA - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673JX1 Countrywide Asset-Backed Certificates 2004-10 (CWL CWABS 10,000,000 Home Equity A2 A2 AA- AA- - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673JY9 Countrywide Asset-Backed Certificates 2004-10 (CWL CWABS 3,000,000 Home Equity A3 A3 A+ A+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673LT7 Countrywide Asset-Backed Certificates 2004-11 (CWL CWABS 4,750,000 Home Equity - A1 AA AA AA- AA- AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673LU4 Countrywide Asset-Backed Certificates 2004-11 (CWL CWABS 9,375,000 Home Equity - A2 AA- AA- A+ A+ A 2004H2 Subprime 2004H2 A 0 0 0 0
126673NX6 Countrywide Asset-Backed Certificates 2004-12 (CWL CWABS 4,578,000 Home Equity A2 A2 A A - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673NY4 Countrywide Asset-Backed Certificates 2004-12 (CWL CWABS 7,706,000 Home Equity A3 A3 A- A- - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673RL8 Countrywide Asset-Backed Certificates 2004-13 (CWL CWABS 13,907,000 Home Equity Aa1 Aa1 AA+ AA+ - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673RM6 Countrywide Asset-Backed Certificates 2004-13 (CWL CWABS 10,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673RN4 Countrywide Asset-Backed Certificates 2004-13 (CWL CWABS 6,000,000 Home Equity Aa3 Aa3 AA- AA- - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673SV5 Countrywide Asset-Backed Certificates 2004-14 (CWL Countrywid 12,000,000 Home Equity - A1 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673SW3 Countrywide Asset-Backed Certificates 2004-14 (CWL Countrywid 7,000,000 Home Equity - A2 AA- AA- - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673UN0 Countrywide Asset-Backed Certificates 2004-15 (CWL CWABS 15,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673UP5 Countrywide Asset-Backed Certificates 2004-15 (CWL CWABS 15,000,000 Home Equity Aa3 Aa3 AA- AA- - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673EZ1 Countrywide Asset-Backed Certificates 2004-8 (CWL 2Countrywid 4,312,500 Home Equity - A1 AA AA A A A 2004H2 Subprime 2004H2 A 0 0 0 0
126673FA5 Countrywide Asset-Backed Certificates 2004-8 (CWL 2Countrywid 4,125,000 Home Equity - A1 AA AA A- A- A 2004H2 Subprime 2004H2 A 0 0 0 0
126673GS5 Countrywide Asset-Backed Certificates 2004-9 (CWL 2CWABS 3,000,000 Home Equity A1 A1 AA+ AA+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673GT3 Countrywide Asset-Backed Certificates 2004-9 (CWL 2CWABS 3,000,000 Home Equity A2 A2 AA+ AA+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673GU0 Countrywide Asset-Backed Certificates 2004-9 (CWL 2CWABS 4,000,000 Home Equity A3 A3 AA+ AA+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673GW6 Countrywide Asset-Backed Certificates 2004-9 (CWL 2CWABS 679,669 Home Equity Baa2 Baa2 AA AA - - BBB 2004H2 Subprime 2004H2 BB 0 0 0 0
126673HJ4 Countrywide Asset-Backed Certificates 2004-AB1 (CWCWABS 4,780,000 Home Equity A1 A1 AA AA - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673HK1 Countrywide Asset-Backed Certificates 2004-AB1 (CWCWABS 3,000,000 Home Equity A2 A2 AA AA - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673QJ4 Countrywide Asset-Backed Certificates 2004-AB2 (CWCWABS 2,450,000 Home Equity A1 A1 AA AA - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673QK1 Countrywide Asset-Backed Certificates 2004-AB2 (CWCWABS 2,250,000 Home Equity A2 A2 A+ A+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673QL9 Countrywide Asset-Backed Certificates 2004-AB2 (CWCWABS 2,000,000 Home Equity A3 A3 A+ A+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
126673KY7 Countrywide Asset-Backed Certificates 2004-BC4 (CWCWABS 2,500,000 Home Equity - Aa3 AA+ AA+ AA+ AA+ AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673KZ4 Countrywide Asset-Backed Certificates 2004-BC4 (CWCWABS 7,500,000 Home Equity - A1 AA AA AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673LA8 Countrywide Asset-Backed Certificates 2004-BC4 (CWCWABS 1,500,000 Home Equity - A1 AA AA AA- AA- AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673FK3 Countrywide Asset-Backed Certificates 2004-SD3 (CWCWABS 3,237,334 Home Equity - Aa1 AAA AAA AAA AAA AAA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673FL1 Countrywide Asset-Backed Certificates 2004-SD3 (CWCWABS 7,512,000 Home Equity - Aa3 AA+ AA+ AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
23243HAG6 Countrywide Asset-Backed Certificates 2006-24 (CWL CWABS, In 3,500,000 Home Equity Aa2 Aa3 AA AA- - - AA 2006H2 Subprime 2006H2 AA 5 2114000 2114000 2114000
126670SQ2 Countrywide Asset-Backed Certificates 2006-IM1 (CW Countrywid 5,000,000 Home Equity Aa1 Aa1 AA+ AA+ - - AA 2006H1 Midprime 2006H1 AA 4 988500 988500 988500
126670SR0 Countrywide Asset-Backed Certificates 2006-IM1 (CW Countrywid 1,350,000 Home Equity Aa2 Aa3 AA AA - - AA 2006H1 Midprime 2006H1 AA 4 266895 266895 266895
126697AH4 Countrywide Asset-Backed Certificates 2007-12 (CWL Countrywid 4,000,000 Home Equity Aa1 Aa1 AA+ AA+ - - AA 2007H2 Subprime 2007H2 AA 5 765600 765600 765600
12670FAK6 Countrywide Asset-Backed Certificates 2007-9 (CWL 2Countrywid 1,000,000 Home Equity A2 A2 A BBB - - A 2007H1 Subprime 2007H1 A 5 974500 974500 974500
12669GLB5 Countrywide Home Loan Mortgage Pass Through TrusCountrywid 3,357,878 RMBS A1 A1 AA AA - - A 2004H2 Prime 2004H2 A 3 0 0 0
12669GMZ1 Countrywide Home Loan Mortgage Pass Through TrusCountrywid 8,717,581 RMBS Aa2 Aa2 AA+ AA+ - - AA 2005H1 Prime 2005H1 AA 3 0 0 0
126694CP1 Countrywide Home Loans 2005-21 (CWHL 2005-21 A CHL Mortg 12,480,322 RMBS Aaa Aaa - AA AAA AAA AAA 2005H2 Prime 2005H2 AA 3 0 0 0
126694E38 Countrywide Home Loans 2006-HYB2 (CWHL 2006-H CHL Mortg 4,449,836 RMBS A2 A3 A A - - A 2006H1 Prime 2006H1 A 3 0 0 0
126673ML3 Countrywide Partnership Trust 2004-EC1 (CPT 2004E CPT Asset- 7,900,395 Home Equity Aa1 Aa1 AA+ AA+ - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
126673MM1 Countrywide Partnership Trust 2004-EC1 (CPT 2004E CPT Asset- 5,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
59020UPR0 Credit-Based Asset Servicing and Securitization 2004- C-BASS M 14,220,000 Home Equity Aa2 Aa2 AA AA AA AA AA 2005H1 Midprime 2005H1 AA 4 645588 645588 645588
124670AA8 Credit-Based Asset Servicing and Securitization CBC-BASS C 481,566 CDO Aaa Aaa AAA AAA AAA BBB+ AAA 2006H1 CDO 2006H1 AA 0 0 240550.6 242318.1
288547AD4 Ellington Loan Acquisition Trus 2007-2 (ELAT 2007-2 AEllington Lo 6,000,000 Home Equity Aaa Aaa AAA AAA - - AAA 2007H2 Midprime 2007H2 AA 4 0 0 0
288542AE3 Ellington Loan Acquisition Trust 2007-1 (ELAT 2007-1 Ellington Lo 6,000,000 Home Equity Aaa Aaa AAA AAA - - AAA 2007H2 Midprime 2007H2 AA 4 0 0 0
31393CEY5 Fannie Mae 2003-34 (FNR 2003-34 A1) FANNIE MA 2,383,552 RMBS - Aaa - AAA - AAA AAA 2003H1 Other ABS 2003H1 AA 10 0 0 0
31394UTL6 Fannie Mae, 2005-101 (FNR 2005-101) FANNIE MA 2,859,441 Agency CMO - Aaa - AAA - AAA AAA 2005H2 Other ABS 2005H2 AA 10 0 0 0
36242DN33 First Franklin MTG Loan Asset Backed Certificates, FFGS Mortga 5,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2005H1 Midprime 2005H1 AA 4 227000 227000 227000
36242DN41 First Franklin MTG Loan Asset Backed Certificates, FFGS Mortga 7,000,000 Home Equity Aa3 Aa3 AA AA - - AA 2005H1 Midprime 2005H1 AA 4 317800 317800 317800
32027EAH4 First Franklin Mortgage Loan Asset Backed CertificatesFirst Frankl 1,000,000 Home Equity Aa1 Aa1 AA+ AA+ AA+ AA+ AA 2006H1 Midprime 2006H1 AA 4 197700 197700 197700
32027NLB5 First Franklin Mtg Loan Asset Backed Certificates 2004First Frankl 10,000,000 Home Equity - A1 AA AA AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
31396HB40 Freddie Mac 3120 (FHR 3120 FG) FREDDIE M 7,269,191 Agency CMO - Aaa - AAA - AAA AAA 2006H1 Other ABS 2006H1 AA 10 0 0 0
31397CZB8 Freddie Mac REMICS 3252 (FHR 3252 YF) FREDDIE M 4,064,907 Agency CMO - Aaa - AAA - AAA AAA 2006H2 Other ABS 2006H2 AA 10 0 0 0
31397K2N0 Freddie Mac REMICS 3347 (FHR 3347 FB) Federal Ho 12,227,280 Agency CMO - Aaa - AAA - AAA AAA 2007H2 Other ABS 2007H2 AA 10 0 0 0
35729PGU8 Fremont Home Loan Trust 2004-4 (FHLT 2004-4 M2) Fremont Ho 5,700,000 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
35729PGV6 Fremont Home Loan Trust 2004-4 (FHLT 2004-4 M3) Fremont Ho 3,300,000 Home Equity Aa3 Aa3 AA- AA- - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
35729PGW4 Fremont Home Loan Trust 2004-4 (FHLT 2004-4 M4) Fremont Ho 15,000,000 Home Equity A1 A1 A+ A+ - - A 2004H2 Subprime 2004H2 A 0 0 0 0
35729NAG0 Fremont Home Loan Trust 2006-E (FHLT 2006-E M3) Fremont Ho 3,000,000 Home Equity Aa3 A1 - AA- AA AA AA 2006H2 Midprime 2006H2 AA 4 1812000 1812000 1812000
36185N7M6 GMAC Mortgage Corporation Loan Trust, GMACM 200GMACM M 3,220,396 RMBS Aa1 Aa1 AAA AAA - - AA 2005H1 Prime 2005H1 AA 3 0 0 0
362334FM1 GSAA Home Equity Trust 2006-4 (GSAA 2006-4 B2) GSAA Hom 13,785,586 RMBS A2 A2 A A - - A 2006H1 Prime 2006H1 A 3 0 0 0
36242DQJ5 GSAA Trust 2004-11 (GSAA 2004-11 M1) GSAA HOM 13,885,000 RMBS Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DQK2 GSAA Trust 2004-11 (GSAA 2004-11 M2) GSAA HOM 3,500,000 RMBS A2 A2 A A - - A 2004H2 Subprime 2004H2 A 0 0 0 0
36242DST1 GSAA Trust 2005-1 (GSAA 2005-1 AF5) GSAA Hom 16,389,000 RMBS Aaa Aaa AAA AAA - - AAA 2005H1 Midprime 2005H1 AA 4 0 0 0
36242DTR4 GSAA Trust 2005-2 (GSAA 2005-2 M4) GSAA Hom 339,416 RMBS A1 A1 AA AA - - A 2005H1 Midprime 2005H1 A 4 13339.06 13339.06 13339.06
36242DTS2 GSAA Trust 2005-2 (GSAA 2005-2 M5) GSAA Hom 4,295,000 RMBS A2 A2 AA- AA- - - A 2005H1 Midprime 2005H1 A 4 168793.5 168793.5 168793.5
36242DHQ9 GSAMP Trust 2004-AHL (GSAMP 2004-AHL M1) GS MORTG 18,369,787 Home Equity Aa2 Aa2 AA+ AA+ - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DDQ3 GSAMP Trust 2004-AR2 (GSAMP 2004-AR2 M2) GS MORTG 11,715,000 Home Equity Aa2 Aa2 - A+ AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DDR1 GSAMP Trust 2004-AR2 (GSAMP 2004-AR2 M3) GS MORTG 8,054,000 Home Equity Aa3 Aa3 - A AA- AA- AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DAE3 GSAMP Trust 2004-HE2 (GSAMP 2004-HE2 M2) GS MORTG 10,000,000 Home Equity A1 A1 AA- AA- - - A 2004H2 Subprime 2004H2 A 0 0 0 0
36242DAF0 GSAMP Trust 2004-HE2 (GSAMP 2004-HE2 M3) GS MORTG 2,500,000 Home Equity A2 A2 A A - - A 2004H2 Subprime 2004H2 A 0 0 0 0
36242DHA4 GSAMP Trust 2004-NC2 (GSAMP 2004-NC2 M1) GS Mortga 25,000,000 Home Equity - A1 AA AA AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DNV1 GSAMP Trust 2004-OPT (GSAMP 2004-OPT M2) GS Mortga 6,320,000 Home Equity A2 A2 AA AA AA- A A 2004H2 Subprime 2004H2 A 0 0 0 0
36242DKK8 GSAMP Trust 2004-WF (GSAMP 2004-WF M1) GSAMP 5,100,139 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
36242DRW5 GSAMP Trust 2005-HE1 (GSAMP 2005-HE1 M1) GSAMP 22,272,908 Home Equity Aa2 Aa2 AA+ AA+ - - AA 2005H1 Midprime 2005H1 AA 4 1011190 1011190 1011190
36242DUG6 GSAMP Trust, GSAMP 2005-NC1 M1 (GSAMP 2005-NGS Mortga 15,704,025 Home Equity Aa2 Aa2 AA AA - - AA 2005H1 Subprime 2005H1 AA 5 712962.7 712962.7 712962.7
36242DXN8 GSMPS Mortgage Loan Trust 2005-RP1 (GSMPS 200 GS Mortga 21,311,066 RMBS Aaa Aaa AAA AAA - - AAA 2005H1 Other ABS 2005H1 AA 10 0 0 0
36242DLG6 GSR Mortgage Loan Trust 2004-12 (GSR 2004-12 1B GSR Mortg 3,916,973 RMBS Aa2 Aa2 - A - - AA 2004H2 Prime 2004H2 AA 3 0 0 0
36242DLH4 GSR Mortgage Loan Trust 2004-12 (GSR 2004-12 1B2GSR Mortg 1,595,722 RMBS A2 A1 - BBB+ - - A 2004H2 Prime 2004H2 A 3 0 0 0
36242DPQ0 GSR Mortgage Loan Trust 2004-14 (GSR 2004-14 1B GSR Mortg 4,276,349 RMBS Aa2 Aa2 AA AAA - - AA 2004H2 Prime 2004H2 AA 3 0 0 0
37638VAB9 Glacier Funding 2004-2 (GLCR 2004-2A A2) Glacier CD 9,600,000 CDO Aaa Aaa AAA AAA AAA BBB+ AAA 2004H2 CDO 2004H2 AA 0 0 0 0
40166RAA4 Guggenheim Structured Real Estate Funding Ltd. 2Guggenhe 4,519,034 CDO Aaa Aaa - AA AAA AAA AAA 2005H1 CDO 2005H1 AA 0 0 0 0
40166RAB2 Guggenheim Structured Real Estate Funding Ltd. 2Guggenhe 2,259,517 CDO Aa2 Aa1 - A+ AA AA AA 2005H1 CDO 2005H1 AA 0 0 0 0
40431XAC6 HFCHC 2007-3 (HFCHC2007-3 A2) Household 1,000,000 Home Equity Aaa Aaa AAA AAA AAA AAA AAA 2007H2 Midprime 2007H2 AA 4 0 0 0
44328BAH1 HSI Asset Securitization Corp Trust 2006-HE2 (HASC HSI Asset S 4,250,000 Home Equity Aa2 Aa3 AA+ AA+ AA+ AA- AA 2006H2 Midprime 2006H2 AA 4 2567000 2567000 2567000
40431JAH6 HSI Asset Securitization Corp Trust 2007-OPT1 (HASCHSI Asset S 1,750,000 Home Equity Aa3 Aa3 AA- A+ AA- BBB AA 2007H1 Subprime 2007H1 AA 5 914550 914550 914550
40430GAB6 Household Home Equity Loan Trust 2005-1 (HFCHC 2HSBC Hom 382,296 Home Equity Aa1 Aa1 AA - AA - AA 2005H1 Subprime 2005H1 AA 5 17356.22 17356.22 17356.22
40430WAD7 Household Home Equity Loan Trust 2006-1 (HFCHC 2HSBC Hom 2,415,721 Home Equity Aa1 Aa1 AA AA AA+ AA+ AA 2006H2 Subprime 2006H2 AA 5 1459095 1459095 1459095
443860AD3 Hudson Mezzanine Funding (HUDMZ 2006-1A B) Hudson M 4,000,000 CDO Aa2 A1 AA AA - - AA 2006H2 CDO 2006H2 AA 0 0 4000000 4000000
446279AE1 Huntington CDO Ltd 2005-1A (HUNTN 2005-1A A2) Huntington 15,000,000 CDO Aaa Aaa AAA AAA AAA A AAA 2005H1 CDO 2005H1 AA 0 0 15000000 15000000
45254NLU9 IMPAC CMB Trust 2004-10 (IMM 2004-10 3M4) IMH ASSET 686,849 RMBS A1 A1 AA AA - - A 2004H2 Midprime 2004H2 A 0 0 0 0
45254NLV7 IMPAC CMB Trust 2004-10 (IMM 2004-10 3M5) IMH ASSET 818,208 RMBS A3 A3 A A - - A 2004H2 Midprime 2004H2 A 0 0 0 0
45254NLS4 IMPAC CMB Trust 2004-10 (IMM 200410 3M2) IMH ASSET 714,592 RMBS Aa2 Aa2 AA AA - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NLT2 IMPAC CMB Trust 2004-10 (IMM 200410 3M3) IMH ASSET 724,681 RMBS Aa3 Aa3 AA AA - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45071KAS3 IXIS Real Estate Capital Trust 2005-HE1 (IXIS 2005-H Morgan Sta 2,000,000 Home Equity Aa2 Aa2 AA AA AA AA- AA 2005H1 Midprime 2005H1 AA 4 90800 90800 90800
45254NLQ8 Impac CMB Trust 2004-10 (IMM 2004-10 4A2) IMH ASSET 2,206,794 RMBS Aaa Aaa - AA- - - AAA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NMD6 Impac CMB Trust 2004-11 (IMM 2004-11 2M1) IMH Assets 1,371,338 RMBS Aa1 Aa1 AA+ AA+ - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NME4 Impac CMB Trust 2004-11 (IMM 2004-11 2M2) IMH Assets 1,252,261 RMBS Aa2 Aa2 AA AA - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NMF1 Impac CMB Trust 2004-11 (IMM 2004-11 2M3) IMH Assets 1,142,782 RMBS Aa3 Aa3 AA- AA- - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NLD7 Impac CMB Trust 2004-9 (IMM 2004-9 M3) IMPAC CM 1,284,177 RMBS Aa3 Aa3 AA AA - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
45254NLE5 Impac CMB Trust 2004-9 (IMM 2004-9 M4) IMPAC CM 1,651,085 RMBS A1 A1 AA AA - - A 2004H2 Midprime 2004H2 A 0 0 0 0
45254NPZ4 Impac CMB Trust 2005-5 (IMM 2005-5 M2) Impac CMB 1,565,494 RMBS Aa2 Aa2 AA AA - - AA 2005H1 Prime 2005H1 AA 3 0 0 0
45254NQD2 Impac CMB Trust 2005-5 (IMM 2005-5 M6) Impac CMB 228,954 RMBS A3 A3 A A - - A 2005H1 Prime 2005H1 A 3 0 0 0
45254NRA7 Impac CMB Trust 2005-7 (IMM 2005-7 M2) IMPAC CM 2,228,817 RMBS Aa3 Aa3 AA- AA- - - AA 2005H2 Midprime 2005H2 AA 4 22288.17 22288.17 22288.17
45257EAG9 Impac Secured Assets CMN Owner Trust 2006-5 (IMSIMPAC Sec 1,600,000 RMBS Aa2 Aa3 AA+ AA+ - - AA 2006H2 Prime 2006H2 AA 3 0 0 0
48249QAA0 KLIO II FUNDING, LTD. 2004-2A (KLIO 2004-2A A1) Klio II Fun 17,500,000 CDO Aaa Aaa AAA AAA - - AAA 2004H2 CDO 2004H2 AA 0 0 0 0
59020UG90 MLMI 2005-AR1 (MLMI 2005-AR1 M1) Merrill Lync 1,000,000 Home Equity Aa2 Aa2 AA+ AA+ - - AA 2005H2 Midprime 2005H2 AA 4 10000 10000 10000
61748HVB4 MORGAN STANLEY LOAN TRUST 2006-1AR (MSM 2Morgan Sta 2,571,360 RMBS A2 Ba1 A A - - A 2006H1 Prime 2006H1 A 3 0 0 0
576433SD9 Mastr Adjustable Rate Mortgages Trust 2004-11 (MARMASTR Ad 18,357,000 RMBS Aa1 Aa1 AA AA - - AA 2004H2 Midprime 2004H2 AA 0 0 0 0
576456AB3 Mastr Asset Backed Securities Trust 2007-NCW (MABMASTR As 10,000,000 Home Equity Aaa Aaa AAA AAA AAA AAA AAA 2007H2 Midprime 2007H2 AA 4 0 0 0
59025RAU1 Merrill Lynch First Franklin Mortgage Loan Trust 2007-Merrill Lync 2,000,000 Home Equity Aaa Aaa AAA AAA - - AAA 2007H2 Midprime 2007H2 AA 4 0 0 0
59020UKY0 Merrill Lynch Mortgage Investors Inc 2004-HE2 (MLMI Merrill Lync 6,769,622 Home Equity - Aa1 AAA AAA AAA AAA AAA 2004H2 Subprime 2004H2 AA 0 0 0 0
59020UKP9 Merrill Lynch Mortgage Investors Inc 2004-OPT1 (MLMMerrill Lync 10,000,000 Home Equity - Aa3 AA+ AA+ AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
59020UKQ7 Merrill Lynch Mortgage Investors Inc 2004-OPT1 (MLMMerrill Lync 3,401,000 Home Equity - A1 AA AA A A A 2004H2 Subprime 2004H2 A 0 0 0 0
59020UDG7 Merrill Lynch Mortgage Investors Inc 2004-WMC4 (ML Merrill Lync 12,458,848 Home Equity A2 Aa3 AA AA - - A 2004H1 Subprime 2004H1 A 0 0 0 0
59020UML6 Merrill Lynch Mortgage Investors Inc 2004-WMC5 (ML MERRILL L 2,000,000 Home Equity A3 A2 AA AA - - A 2004H2 Subprime 2004H2 A 0 0 0 0
59023WAB4 Merrill Lynch Mortgage Investors Inc 2006-FF1 (MLMI Merrill Lync 1,632,000 Home Equity Aa2 Aa2 AA+ AA+ - - AA 2006H2 Midprime 2006H2 AA 4 985728 985728 985728
61239QAD9 Monterey CDO Ltd 2006-1A (MONT 2006-1A A3) Monterey C 3,898,081 CDO Aaa Aa1 AAA AAA AAA AAA AAA 2006H1 CDO 2006H1 AA 0 0 3898081 3898081
61744CJY3 Morgan Stanley ABS Capital I 2004-HE9 (MSAC 2004 Morgan Sta 5,000,000 Home Equity A3 A3 A- A- A- A- A 2004H2 Subprime 2004H2 A 0 0 0 0
61753EAF7 Morgan Stanley ABS Capital I 2007-HE2 (MSAC 2007 Morgan Sta 3,000,000 Home Equity Aa2 Aa2 AA AA- - - AA 2007H1 Midprime 2007H1 AA 4 1567800 1567800 1567800
61748JAH0 Morgan Stanley Mortage Loan Trust 2006-9AR (MSM Morgan Sta 1,500,000 RMBS Aa2 Aa3 AA+ AA+ - - AA 2006H2 Midprime 2006H2 AA 4 906000 906000 906000
61749WBB2 Morgan Stanley Mortgage Loan Trust 2006-11 (MSM 2Morgan Sta 1,000,000 RMBS Aa2 Aa3 AA AA - - AA 2006H2 Midprime 2006H2 AA 4 604000 604000 604000
61751MBA1 Morgan Stanley Mortgage Loan Trust 2007-10XS (MS Morgan Sta 8,640,000 RMBS Aa1 Aa1 AA+ AA+ - - AA 2007H1 Prime 2007H1 AA 3 0 0 0
61751TAH2 Morgan Stanley Mortgage Loan Trust 2007-2AX (MSMMorgan Sta 2,554,000 RMBS Aa3 Aa3 AA A - - AA 2007H1 Midprime 2007H1 AA 4 1334720 1334720 1334720
61754HAJ1 Morgan Stanley Mortgage Loan Trust 2007-7AX (MSMMorgan Sta 1,000,000 RMBS Aa2 Aa2 AA A+ - - AA 2007H1 Midprime 2007H1 AA 4 522600 522600 522600
61754HAL6 Morgan Stanley Mortgage Loan Trust 2007-7AX (MSMMorgan Sta 2,771,000 RMBS A1 A1 AA- BBB+ - - A 2007H1 Midprime 2007H1 A 4 2700340 2700340 2700340
61754PAL8 Morgan Stanley Mortgage Loan Trust 2007-8XS (MSMMorgan Sta 2,500,000 RMBS Aa2 Aa2 AA AA - - AA 2007H1 Prime 2007H1 AA 3 0 0 0
61748HMX6 Morgan Stanley Mortgage Loan Trust, 2005-6AR (MSMMorgan Sta 3,359,000 RMBS Aa2 Aa2 AA AA - - AA 2005H2 Prime 2005H2 AA 3 0 0 0
61748HMY4 Morgan Stanley Mortgage Loan Trust, 2005-6AR (MSMMorgan Sta 2,000,000 RMBS Aa3 A1 AA- AA- - - AA 2005H2 Prime 2005H2 AA 3 0 0 0
64352VJK8 New Century Home Equity Loan Trust 2004-4 (NCHETNew Centu 7,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
64352VJL6 New Century Home Equity Loan Trust 2004-4 (NCHETNew Centu 15,000,000 Home Equity Aa3 Aa3 AA- AA- - - AA 2004H2 Subprime 2004H2 AA 0 0 0 0
64360YAE5 New Century Home Equity Loan Trust 2006-2 (NCHETNew Centu 2,000,000 Home Equity Aa2 Aa3 AA AA - - AA 2006H1 Subprime 2006H1 AA 5 395400 395400 395400
65105LAB6 Newcastle CDO V Ltd (NEWCA 2004-5A 2) Newcastle 10,000,000 CDO Aa2 Aa2 AA AA - - AA 2004H2 CDO 2004H2 AA 0 0 0 0
66987XFR1 Novastar Home Equity Loan 2004-3 (NHEL 2004-3 M3NOVASTAR 10,000,000 Home Equity Aa3 Aa3 AA AA AA AA AA 2004H2 Subprime 2004H2 AA 0 0 0 0
66987XFS9 Novastar Home Equity Loan 2004-3 (NHEL 2004-3 M4NOVASTAR 6,500,000 Home Equity A1 A1 AA- AA- AA- AA- A 2004H2 Subprime 2004H2 A 0 0 0 0
66987WBW6 Novastar Home Equity Loan 2004-4 (NHEL 2004-4 M4NovaStar M 5,000,000 Home Equity A1 A1 AA AA AA- AA- A 2004H2 Subprime 2004H2 A 0 0 0 0
66987WBX4 Novastar Home Equity Loan 2004-4 (NHEL 20044 M5)NovaStar M 5,000,000 Home Equity A2 A2 AA- AA- A+ A+ A 2004H2 Subprime 2004H2 A 0 0 0 0
669971AG8 Novastar Home Equity Loan 2007-1 (NHEL 2007-1 M2NovaStar M 3,000,000 Home Equity Aa2 Aa2 AA AA - - AA 2007H1 Subprime 2007H1 AA 5 1567800 1567800 1567800
68400DAH7 Option One Mortgage Loan Trust 2007-1 (OOMLT 200Option One 3,500,000 Home Equity Aa2 Aa2 AA AA - - AA 2007H1 Subprime 2007H1 AA 5 1829100 1829100 1829100
70069FCM7 Park Place Securities Inc 2004-MCW1 (PPSI 2004-MCPark Place 4,900,000 Home Equity A3 A3 A A A- BBB+ A 2004H2 Subprime 2004H2 A 0 0 0 0
72348EAA7 Pinnacle Point Funding Ltd 2007-2A (PNCP 2007-2 Pinnacle P 500,000 CDO Aaa Aaa AAA AAA - - AAA 2007H1 CDO 2007H1 AA 0 0 500000 500000
74919VAH9 RAAC Series 2006-SP4 (RAAC 2006-SP4 M2) Residential 1,000,000 Home Equity A2 A2 A+ A+ A+ A+ A 2006H2 Midprime 2006H2 A 4 974200 974200 974200
76110HZP7 Residential Accredit Loans Inc 2004-QA4 (RALI 2004-QRALI 4,821,538 RMBS Aa2 Aa2 AA AA - - AA 2004H2 AltA ARM 2004H2 AA 0 0 0 0
74923GAE3 Residential Accredit Loans Inc 2007-QA1 (RALI 2007-QRALI 4,500,000 RMBS Aa2 Aa2 AA A+ - - AA 2007H1 AltA ARM 2007H1 AA 2 4337100 4337100 4337100
74923XAF3 Residential Accredit Loans Inc 2007-QA3 (RALI 2007-QRALI 2,250,000 RMBS Aa2 Aa2 AA AA - - AA 2007H1 AltA ARM 2007H1 AA 2 2168550 2168550 2168550
74923XAG1 Residential Accredit Loans Inc 2007-QA3 (RALI 2007-QRALI 750,000 RMBS A2 A2 A+ A- - - A 2007H1 AltA ARM 2007H1 A 2 749475 749475 749475
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