
From: Mintz, Misha (Exchange) 
Sent: Monday, July 16, 20074:02 PM 
To: #HGSCS 
Subject: Today's Structured Credit Rating Changes (07/12, 07113 and 07/16) 

Attachments: ratingchanges0712_0713_0716.xls 

(Downgrades and Exposure analysis attached) 

Alerts: 

2005-AH L3 M8 
2005-AH L3 M7 
2005-AH L3 M6 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634395 



Confidential Treatment Requested by JPMorgan 

BO 2006-2X SUB Mtge 
ORTH 2005-7A G Mtge 
ORTH 2005-7NA NOTE Mtge 

SCDO 2007-1 Mtge 

BSC-FCIC-e00634396 



2005-NC2 M11 
2005-NC2 M1 0 
2005-NC2 M9 

2006 
BMLT 2006-WL2 B2 
BML T 2006-WL2 B1 
BML T 2006-WL2 M9 

Confidential Treatment Requested by JPMorgan 

UDfv1Z ~?(}06--:/{ !N(~ rv1t9E~ 
UDMZ 2006-1X INC Mtge 

W 2006-1A INC Mtge 

e 
ORTH 2005-7A G Mtge 
ORTH 2005-7A G Mtge 
ORTH 2005-7A G Mtge 
ORTH 2005-7NA NOTE Mtge 
ORTH 2005-7NA NOTE Mtge 
ORTH 2005-7NA NOTE 

BSC-FCIC-e00634397 



2006-
BML T 2006-1 M10 
BMLT 2006-1 M9 
BMLT 2006-1 M8 
BMLT 2006-1 M7 

11 
PMAC 2006-FRE1 
10 

IA+INR/WR 
IA+INR/WR 
IAA-INR/WR 
IAA-INR/WR 
IAA-INR/WR 

11AAINR/WR 
IAAINR/WR 
IAA+INR/WR 
IAA+INR/WR 

Confidential Treatment Requested by JPMorgan 

P 2006-1A INC Mtge 
P 2006-1X INC Mtge 

ORTH 2002-4A I Mtge 
P 2006-1X INC Mtge 
P 2006-1A INC Mtge 
W 2006-1A INC Mtge 
W 2006-1A INC Mtge 
P 2006-1X INC Mtge 
P 2006-1A INC Mtge 

BO 2006-2X SUB Mtge 
UDMZ 2006-1X INC Mtge 

CAF 2006-1A SUB Mtge 
UDMZ 2006-1A INC Mtge 
UDMZ 2006-1X INC Mtge 

P 2006-1A INC Mtge 
ORTH 2002-4A I Mtge 

P 2006-1X INC Mtge 
UKEF 2005-9A SUB Mtge 

BSC-FCIC-e00634398 



Confidential Treatment Requested by JPMorgan 

IBBB+IBBB 
IBBB+IBBB 

IBBB+IBBB 
IBBB+IBBB 
IBBB+IBBB 

2006-1X INC Mtge 
W 2006-1A INC Mtge 
W 2006-1A INC Mtge 
W 2006-1A INC 

UDMZ 2006-1X INC Mtge 
S CDS HEAT 2005-8 B1 FXD 

2006-1X INC Mtge 
UDMZ 2006-1A INC Mtge 

POlO Pfd 

BSC-FCIC-e00634399 



Confidential Treatment Requested by JPMorgan 

UDMZ 2006-1X INC Mtge 
BO 2006-2X SUB Mtge 
P 2006-1X INC Mtge 
P 2006-1A INC M 

DGW 2006-1A INC Mtge 

BSC-FCIC-e00634400 



2005-
L T 2005-E B2C 
L T 2005-E B2B 
L T 2005- E B2A 
LT 2005-E B1 

IA-IBBB+ 
IA-IBBB+ 

IA+IA 
IAAIAA­
IAAIAA 
IAA+IAA+ 
IAA+IAA+ 

IBBB+ 

Confidential Treatment Requested by JPMorgan 

2006-1 
BO 2006-2X SUB Mtge 

POlO Pfd 
W 2006-1A INC Mtge 
W 2006-1A INC Mtge 
W 2006-1A INC Mtge 
P 2006-1A INC Mtge 
P 2006-1X INC Mtge 

KEF 2005-9A SUB 

BSC-FCIC-e00634401 



Confidential Treatment Requested by JPMorgan 

IBBBIBBB 
IBBBIBBB 

IBBBIBBB 
IBBBIBBB 

o 
COS CMLTI 2005-HE3 M9 

o 

ORTH 2002-4A I Mtge 
ORTH 2002-4A I Mtge 
ORTH 2005-7 A G Mtge 
ORTH 2005-7 A G Mtge 
ORTH 2005-7 A G Mtge 
ORTH 2005-7 A G Mtge 
ORTH 2005-7NA NOTE Mtge 
UKEF 2005-9A SUB Mtge 
ORTH 2005-7NA NOTE Mtge 
ORTH 2005-7NA NOTE Mtge 

0.41 

BSC-FCIC-e00634402 



12006-W4 M9 
12006-W4 M8 
12006-W4 M7 
12006-W4 M6 
12006-W4 M5 

IAA-IAA-
1IAA+IAA+ 

IBBB+IBBB+ 
IBBB+IBBB+ 
IBBB+IBBB+ 
IBBB+IBBB+ 

Confidential Treatment Requested by JPMorgan 

UDMZ 2006-1A INC Mtge 
UDMZ 2006-1X INC Mtge 

. UDrv1Z 2006--1.·;; !NC~ rv1tqt~ 

. UD!\11Z' 200()--lX !NC; f\·'1i~;i~~ 

UDMZ 2006-1X INC Mtge 
POlO Pfd 

S CDS ARSI 2005-W2 M9 FXD 
UDMZ 2006-1A INC Mtge 

BSC-FCIC-e00634403 



Confidential Treatment Requested by JPMorgan 

UDMZ 2006-1X INC Mtge 
UDMZ 2006-1A INC Mtge 

RK 2006-1 X PS Mtge 
P 2006-1A INC Mtge 
P 2006-1X INC M 

BSC-FCIC-e00634404 



RAse 2005-AHL3 M8 
RAse 2005-AHL3 M7 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634405 



RASC 2005-AHL3 M6 
RASC 2005-AHL3 M5 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) It:))))))))))))))))))))))))))))))))) :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
PYXIS 2006-1A D 0 Baa21 BSS: 6BS OCTmJ 2007-1,<\ I~JC Mt'~0 0.66 
PYXIS 2006-1A C C A21AiA RDGVV <~O()6·:A INC Mtce D.ff? 

OOMLT 2006-2 M10 M9 Ba3:BBB-'-w:NRiVVR'-w ARCAF 2006-1A SUB Mt':10 ~ .45 
OOML T 2006-2 M9 M8 Ba~ :BBW-wll~R/WW-w HUDMZ 2006-1 A II~C Mtg!.' 0.65 
OOML T 2006-2 MS M8 Sa: :BBS'-wll·~R/WW-w I·~ORTH 2002-4A : Mtge 0.44 
OOML T 2006-2 M7 
OOML T 2006-2 M6 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) It:))))))))))))))))))))))))))))))))) :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
OCTAN 2006-2A Xi 0 Baa21 BSS: N R/VVR TA6S 2007-7A S2Mtg8 : .12 
OCT AN 2006-2A D 

NSCDO 2007-1A D C NR/WRIAIA 
[)))))))))))))))))))))))))))))))itt: I)))))))))))))))))))))))))))))it:: ~ffffffffffffffffffffffffffffffffff ))))))))))))))))))))))))))))))))))))))itt: I)))))))))))))))))))))))it:: 
NHELI 2006-HE2 B2 M9 Baa31 BBBI BBB- ARCAF 2006-1A SUB Mtge 1.45 

M9 Baa31 BBBI BBB- IVYL 2006-1X INC Mtge 0.63 
MS Baa21 BBB+I BBB IXCBO 2006-2X SUB Mtge 1.12 
M7 Baa1IA-1 BBB+ IVYL 2006-1X INC Mtge 0.42 

NHELI 2006-FM1 B2 M5 A2IA+INR/WR NORTH 2005-7A G Mtge 0.51 
NHELI 2006-FM1 B1 M5 A2IA+INR/WR NORTH 2005-7NA NOTE Mtge 0.51 
NHELI 2006-FM1 MS 
[)))))))))))))))))))))))))))))))itt: [tttttttttttttttttttttttttttttt:: [ttttttttttttttttttttttttttttttttt:: ))))))))))))))))))))))))))))))))))))))itt: I)))))))))))))))))))))))it:: 
MSAC 2006-HE6 B3 S3 Sa2! BBS-'-w! S86-'-w OCTOI·~ 2007-1 A II·~C Mlge : _32 

M2 Aa21AAIAA ATHOS 0 144A Pld 0.19 

MSAC 2006-HE3 B3 B3 Sa3:BBS-IBBB- CCRK 2006-1X P~3 :\I':1g0 075 
B3 Ba3!BBB-IBBB- IVYL 2006-1X INC Mt'~0 -: .27 
B1 Baa31 BBB+I BBB+ IXCBO 2006-2X SUB Mtge 0.45 
M5 A21AIA NORTH 2005-7A G Mtge 0.7 
M5 A21AIA NORTH 2005-7NA NOTE Mtge 0.7 
B2 Ba21 BBB*-wl BBB*-w AB SCDO 2007-1 Mtge 1.16 

MSAC 2006-NC4 B3 S3 S1IS86-186B- I VYL 2006-1 X II·~ C Mige 0_53 
MSAC 2006-NC4 B2 

MNTRS 2006-1 A D C A21AINR/WR RDGW 2006-1A INC Mtge 0.53 
B1 Aa21AAINR/WR RDGW 2006-1A INC Mtge 0.7S 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634406 



Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634407 



MABS 2005-HE2 M10 M7 Baa1IBBB+INR/WR MONPOIO Pld 0.96 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) ffffffffffffffffffffffffffffffffff~ :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
MABS 2006-NC2 M11 M9 Baa2*-wIBBB-IBBB OCTON 2007-1 A INC Mtge 1.32 
MABS 2006-NC2 M10 M9 Baa2*-wIBBB-IBBB OCTON 2007-1 A INC Mt~e 1.32 

LSTRT 2006-1 A G D A2><~vv!A!NRf'f/VR DB CD~~ LSTRT 2005-·1 A D f'XD ;::)Nap 

LSTRT 2006-1 A F 
LSTRT 2006-1 A E 
LSTRT 2006-1 A D 

LBMLT 2006-WL2 B3 MS Baa21 BBBI BBB NORTH 2002-4A I Mtge 0.53 
LBMLT 2006-WL2 B2 MS Baa21 BBBI BBB NORTH 2005-7A G Mtge 1.54 
LBMLT 2006-WL2 B1 M6 A3IA-IA- NORTH 2005-7A G Mtge 1.54 
LBML T 2006-WL2 M9 M5 A21AIA NORTH 2005-7A G Mtge 1.54 

MS Baa21 BBBI BBB NORTH 2005-7NA NOTE Mtge 1.54 
M6 A3IA-IA- NORTH 2005-7NA NOTE Mtge 1.54 
M5 A21AIA NORTH 2005-7NA NOTE Mtge 1.54 

LBM L T 2006-5 B2 f ... 11 0 B3IBBB!NR!WR MONP(j, 0 Pid o ~33 
LBM L T 2006-5 B 1 M2 Aa21AAINR/WR NORTH 2005-7A G Mtge 1.54 
LBMLT 2006-5 M10 M2 Aa21AAINR/WR NORTH 2005-7NA NOTE Mtge 1.54 
LBML T 2006-5 M9 
LBML T 2006-5 MS 

LBM L T 2006-4 B M9 Sa2!BE'.B-:-x-wINRfWW-w IVYL 2006-IX II~C M!ge 0.91 
LBMLT 2006-4 M11 M7 Baai "'"-wIAi<-\lv!NR/VVRi<-\lv IXCBO 2005-2X SUB Mtf:1e 0.89 
LBMLT 2006-4 M10 M3 Aa31AAINR/WR ATHOS 0 144A Pld 0.2S 
LBML T 2006-4 M9 
LBML T 2006-4 MS 
LBMLT 2006-4 M7 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) It:))))))))))))))))))))))))))))))))) :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
LBM L T 2006-3 B M9 831888+ '-\,vINR/WR'-'N IVYL 2006-1X I~JC rv1;.~0 0.42 
LBMLT 2006-3 M10 M8 82IA·INR!WR IVY!.. 20()6·1X li·JC M!(j0 (HJ:3 
LBML T 2006-3 M9 M5 A2IAA-INR/WR ATHOS 0 144A Pld 0.65 
LBML T 2006-3 MS M2 Aa2IAA+INR/WR ATHOS 0 144A Pld 0.51 
LBMLT 2006-3 M7 
LBML T 2006-3 M6 

LBML T 2006-2 B M10 Caa1IBBB-*-wIBB+*-w IVYL2006-1X INC Mtge 0.32 
M7 Ba2IA-IBBB+ IVYL 2006-1X INC Mtge 0.S5 
M5 A2IA+IA+ PAMP 2006-1A INC Mtge 0.76 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634408 



LBML T 2006-1 M11 1'119 8-1162.8+ *-wINR!\lVW-w HUDMZ 2006-1X INC Mtg'" 076 
LBMLT 2006-1 M10 MS Ba: iA-INRiVVR HUDMZ 2006-1,<\ II\IC Mt'~'" 0.76 
LBM L T 2006-1 M9 M6 A3IA+INR/WR PAMP 2006-1A INC Mtge 0.62 
LBM L T 2006-1 M8 M6 A3IA+INR/WR PAMP 2006-1X INC Mtge 0.62 
LBMLT 2006-1 M7 M5 A2IAA-INR/WR NORTH 2002-4A I Mtge 0.92 

M5 A2IAA-INR/WR PAMP 2006-1X INC Mtge 1.18 
M5 A2IAA-INR/WR PAMP 2006-1A INC Mtge 1.18 
M4 A1IAAINR/WR RDGW 2006-1A INC Mtge 0.31 
M3 Aa31AAINR/WR RDGW 2006-1A INC Mtge 0.39 
M2 Aa2IAA+INR/WR PAMP 2006-1X INC Mtge 1.47 
M2 Aa2IAA+INR/WR PAMP 2006-1A INC Mtge 1.47 

LBMLT 2005-3 M11 M3 Aa3IAA-IAA-
LBMLT 2005-3 M10 M9 80,<:31 B8B·, 8B8· ARCAF 2006-1A SUB Mlge : .45 
LBML T 2005-3 M9 
LBML T 2005-3 M8 

JPMAC 2006-NC1 M11 1 ... 1:0 8118B ... ·-w,8B ... ·-w IVYL ~!()G6·1X INC Mtge o ~:1 
JPMAC 2006-NC1 M10 M9 Ba1IBBB-IBBB- IVYL 2006-1X INC Mtge 0.35 
1))))))))))))))))))))))))))))))))))/ Ii))))))))))))))))))))))))))))))) Ii)))))))))))))))))))))))))))))))))) i))))))))))))))))))))))))))))))))))))))itt Ii))))))))))))))))))))))))) 
JPMAC 2006-FRE2 M11 M8 Baa21 BBBI BBB CCRK 2006-1 X PS Mtge 0.56 
JPMAC 2006-FRE2 M10 M5 A21AIA RDGW 2006-1A INC Mt~e 0.17 

JPMAC 2006-FRE1 M11 M,O 8o'3i 8E'+i 8E,+ MONPO, 0 Pid 0.67 
JPMAC 2006-FRE1 M10 M9 Ba1IBBB-IBBB- IXCBO 2006-2X SUB Mtge 1.12 

M9 Ba1IBBB-IBBB- HUDMZ 2006-1 X INC Mtge 0.76 
M8 Baa21 BBBI BBB ARCAF 2006-1A SUB Mtge 1.45 
M8 Baa21 BBBI BBB HUDMZ 2006-1 A INC Mtge 0.76 
M8 Baa21 BBBI BBB HUDMZ 2006-1 X INC Mtge 0.76 
M5 A21AIA PAMP 2006-1A INC Mtge 1.18 
M5 A21AIA NORTH 2002-4A I Mtge 1.2 
M5 A21AIA PAMP 2006-1X INC Mtge 1.18 
M9 Ba1IBBB-IBBB- DUKEF 2005-9A SUB Mtge 0.7 

[i))))))))))))))))))))))))))))))))) I))))))))))))))))))))))))))))))): [i))))))))))))))))))))))))))))))))): ))))))))))))))))))))))))))))))))))))))itti I))))))))))))))))))))))))): 
IXIS 2006-HE3 B5 B'~ ,.OJ Baa315BB-'-wiBBS-'-w OCTOI~ 2007-iA II~C Mtge ~ .32 
IXIS 2006-HE3 B4 
IXIS 2006-HE3 B3 

IXIS 2006-HE2 B4 54 Caa~ i BBB-'-wIBS<- '-w IVYL 2006-1X I["IC Mt'~'" 0.53 
IXIS 2006-HE2 B3 53 B115BBiBBB- ,<\RCAF 2006-1,<\ SU8 MIg2 :.45 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634409 



IXIS 2006-HE2 B2 
IXIS 2006-HE2 B1 

IXIS 2006-HE1 B4 
IXIS 2006-HE1 B3 
IXIS 2006-HE1 B2 

IXCBO 2006-2A E 
IXCBO 2006-2A D 
IXCBO 2006-2A C 

IVYL 2006-1 X C 

B1 

M1 
B3 
132 
132 
132 
B1 
M5 
M4 
M3 

SUB 
D 
D 
C 
A2 

INC 

f.h'3.1IA-:BBB-e 

Aa1IAA+IAA+ 
Ba;~: BBW-wl BBB*-w 
Baa21 BSE,+ '-wi SE,B'-w 
Baa21 BBB-f'-wi BBW-w 
Baa21 BBB-f'-wi BBW-w 
Baa1IA-1 BBB+ 
A2IA+IA 
A1IAA-IA+ 
Aa3IAAIAA-

N R/WRI N R/WRIN R/WR 
Baa~!'-'NI BBBiNR!WR 
Baa2" -wi BSE,iN R!WR 
A2IAiNR!WR 
AaalAAAINR/WR 

N R/WRI N R/WRIN R/WR 

IVYl. ~!OG6-1X INC Mtge 

direct exposure 
IVY!. 20()f3-1X II'JC M!(je 
IVYL 2006-IX II~C M!ge 
ARCAF 2006-1A SUB Mt':le 
OCTOI~ 2007-iA II~C Mtg!.' 
IVYL 2006-1X INC Mtge 
RDGW 2006-1A INC Mtge 
RDGW 2006-1A INC Mtge 
RDGW 2006-1A INC Mtge 

CLSVF 0 Pld 
RDCiW 2006-:A INC :vHge 
SIXAV 0 10108/46 EQ Corp 

direct exposure 

042 

021 
0.63 
~ .45 
~ .32 
0.73 
0.17 
0.61 
0.33 

"IA 
0.14 
1.55 

IVYL 2006-1X B C Ba<i2"-wIBBBiNRiWR MONPO: 0 Pid : .07 
B A2*-wiAiNR/VVR GS COS IVYL 2006-1,<\ 13 FXD swap 
Ai AaalAAAINR/WR SIXAVO 10108/46 EQ Corp 1.55 

INABS 2006-A M1 0 M9 Ba~ iSE'.B-ex-wIBBB+*-w IVYL 2006-IX II~C M!ge 0.81 
INABS 2006-A M9 M7 Baa1IA+IA IVYL 2006-1X INC Mtge 0.55 

INABS 2005-C M11 M7 Baa1IAIA- MONPOIO Pld 1.07 

ICM 2006-S2A B2L A3L A21AINR/WR UBS CDS ICM 2006-S2A A3L FXD swap 
ICM 2006-S2A B1 L A3L A21AINR/WR RDGW 2006-1 A INC Mtge 0.28 

ICM 2006-3A E D Baa~!1 BBBi N R!VVR ARCAF 20()f3-1A SUB Mtge ~ .4:3 
ICM 2006-3A D 
[)))))))))))))))))))))))))))))))))) [i))))))))))))) ))))))))))))))))i::l)))))))))))))))))))))))))))))))))i())))))))))))))))))))))))))))))))))))))))) I))))))) ))))ittttttttttttti: 
HUDMZ 2006-1A E INC NR/WRINR/WRINR/WR 
HUDMZ 2006-1A D 
HUDMZ 2006-1A C 
HUDMZ 2006-1A B 

HEAT 2006-7 B3 B1 Baa31 BBBI BBB OCTON 2007-1 A INC Mtge 1.32 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634410 



H EAT 2006-6 B4 B1 Baa31 BBB+I BBB+ IXCBO 2006-2X SUB Mtge 1.12 
H EAT 2006-6 B3 B1 Baa31 BBB+I BBB+ ARCAF 2006-1A SUB Mtge 1.45 
H EAT 2006-6 B2 B1 Baa31 BBB+I BBB+ OCTON 2007-1 A INC Mtge 1.32 

B1 Baa31 BBB+I BBB+ IXCBO 2006-2X SUB Mtge 1.12 
M5 A2IAAIAA- NORTH 2005-7A G Mtge 0.72 
M5 A2IAAIAA- NORTH 2005-7NA NOTE Mtge 0.72 

H EAT 2005-8 B5 M6 A3IA+IA-
H EAT 2005-8 B4 B1 Baa31 BBB+I BBB HUDMZ 2006-1 X INC Mtge 0.76 
H EAT 2005-8 B3 B1 Baa31 BBB+I BBB GS CDS HEAT 2005-8 B1 FXD swap 

B2 Ba 11 BBB+I BBB IVYL 2006-1X INC Mtge 0.32 
B1 Baa31 BBB+I BBB HUDMZ 2006-1 A INC Mtge 0.76 
B1 Baa31 BBB+I BBB MONPOI 0 Pld 1.07 
M8 Baa2IA-IBBB+ HUDMZ 2006-1 X INC Mtge 0.76 
M7 Baa1IA-1 BBB+ IXCBO 2006-2X SUB Mtge 1.12 
M5 A2IA+IA PAMP 2006-1X INC Mtge 1.18 
M5 A2IA+IA PAMP 2006-1A INC Mt~e 1.18 

HEAT 2005-7 B5 B2 Baa31 BBBI BBB ARCAF 2006-1A SUB Mtge 1.45 
HEAT 2005-7 B4 M2 Aa21AAIAA NORTH 2005-7A G Mtge 0.07 
HEAT 2005-7 B3 M2 Aa21AAIAA NORTH 2005-7NA NOTE Mtge 0.07 

HEAT 2005-7 B5 B2 Baa31 BBBI BBB ARCAF 2006-1A SUB Mtge 1.45 
HEAT 2005-7 B4 M2 Aa21AAIAA NORTH 2005-7A G Mtge 0.07 
HEAT 2005-7 B3 M2 Aa21AAIAA NORTH 2005-7NA NOTE Mtge 0.07 

GSCSF 2006-2A G E f.h"3.2',wl B8B, SB8 ARGAF ~!OGfj·1A SUB Mtrje : 45 
GSCSF 2006-2A F E SaB.2',wl B8B, SB8 MONP(j, 0 Pid 0.4 
GSCSF 2006-2A E 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) It:))))))))))))))))))))))))))))))))) :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
GSCSF 2006-1CA C C Baa2'-wIBSBiBBS ,<\RCAF 2006-1,<\ SUB Mt~2 : .45 

GSAMP 2006-NC2 B2 M9 Sa3iBE,S-INRfWR HUDMZ 2006-'1,<:', II~C Mtge 0.65 
GSAMP 2006-NC2 B1 M9 Ba3iBBB-INRiVVR HUDMZ 2006-iX II~C Mtg!.' 0.65 
GSAMP 2006-NC2 M9 M8 Ba~ iBBW-wll~R/WW-w OCTOI~ 2007-iA II~C Mtg!.' ~ .32 
GSAMP 2006-NC2 M8 

GSAMP 2005-AHL2 B4 B1 Baa21 BBB+I N R/WR IVYL 2006-1X INC Mtge 1.29 
GSAMP 2005-AHL2 B3 
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GLCR 2004-2A D 

FHLT 2006-B M10 
FHLT 2006-B M9 
FHLT 2006-B M8 
FHLT 2006-B M7 

FHLT 2006-1 B2 
FHLT 2006-1 B1 
FHLT2006-1 M9 
FHLT2006-1 M8 

FHLT 2005-E B2C 
FHLT 2005-E B2B 
FHLT 2005-E B2A 
FHL T 2005-E B1 

c 

fvll 
M3 
M1 

M8 
M8 
M5 
M3 
M2 
M1 
M1 
M8 

Confidential Treatment Requested by JPMorgan 

f.h'3.21 88B, BBB 0.6 

I VYL 2006-1 X II~ C Mige 
HUDlvlZ 2006-1 X II'~C Mlg2 0_65 

HUDMZ ~!D06-1 A INC Mlge o ~35 
RDGW 2006-1A INC Mtge 0.26 
RDGW 2006-1 A INC Mtge 0.42 

RK 2006-1X PS Mtge 
IXCBO 2006-2X SUB Mtge 1.12 

POlO Pld 0.8 
RDGW 2006-1A INC Mtge 0.55 
RDGW 2006-1A INC Mtge 0.28 
RDGW 2006-1A INC Mtge 0.28 
PAMP 2006-1A INC Mtge 1.9 
PAMP 2006-1X INC Mtge 1.9 
DUKEF 2005-9A SUB Mtge 0.07 

BSC-FCIC-e00634412 
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M8 Baa21 BBBI BBB OCTON 2007-1 A INC Mtge 1.32 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) ffffffffffffffffffffffffffffffffff~ :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
CML TI 2005-0PT4 M13 M9 Baa31 BBBI BBB HUDMZ 2006-1 X INC Mtge 0.65 
CML TI 2005-0PT4 M12 M9 Baa31 BBBI BBB IXCBO 2006-2X SUB Mtge 1.12 

M9 Baa31 BBBI BBB IXCBO 2006-2X SUB Mtge 1.12 
M10 Ba 11 BBBI BBB IVYL 2006-1X INC Mtge 0.21 
M9 Baa31 BBBI BBB HUDMZ 2006-1 A INC Mtge 0.65 

CML TI 2005-HE3 M13 M9 Baa31 BBBI BBB GS CDS CML TI 2005-HE3 M9 FXD swap 
CML TI 2005-HE3 M12 M9 Baa31 BBBI BBB CITI CDS CML TI 2005-HE3 M9 FXD swap 
CML TI 2005-HE3 M11 M9 Baa31 BBBI BBB IVYL 2006-1X INC Mtge 0.41 

M9 Baa31 BBBI BBB MER CDS CML TI 2005-HE3 M9 FXD swap 
M8 Baa21 BBB+I BBB+ IVYL 2006-1X INC Mtge 0.72 

CETUS 2006-2A C B A2><··vv!AiNR/VVR UBS CDS CETUS ~!OGfj·2A B FXD ~Wv8p 

CETUS 2006-2A B 
CETUS 2006-2A A2 

CETUS 2006-1 A D B A?:·'N,A,f·"RiWR UBS CDS CETUS 20()f3·1A B FXD s\tvap 
CETUS 2006-1 A C 
CETUS 2006-1 A B 
CETUS 2006-1 A A2 

CARR 2006-NC2 M10 M9 Baa31 BBB-I BBB- HUDMZ 2006-1A INC Mtge 0.65 
M9 Baa31 BBB-I BBB- CCRK 2006-1X PS Mtge 0.38 
M2 Aa21AAIAA NORTH 2005-7A G Mtge 1.42 
M2 Aa21AAIAA NORTH 2005-7NA NOTE Mtge 1.42 

BSABS 2006-HE3 M10 M9 Baa3IBBB-INR/WR HUDMZ 2006-1 A INC Mtge 0.76 
M8 Baa21 BBBI N R/WR HUDMZ 2006-1 X INC Mtge 0.76 
M8 Baa21 BBBI N R/WR OCTON 2007-1 A INC Mtge 1.32 
M8 Baa21 BBBI N R/WR HUDMZ 2006-1 A INC Mtge 0.76 
M5 A21AINR/WR NORTH 2002-4A I Mtge 0.92 
M1 Aa1IAA+INR/WR PAMP 2006-1X INC Mtge 1.75 
M1 Aa1IAA+INR/WR PAMP 2006-1A INC Mtge 1.75 

BSABS 2004-B01 M8 M8 S<l3.3IBBB' -w!NR/WR'-w CCRK 2006-1 X PS f'.ll1ge : 12 
BSABS 2004-B01 M7 
BSABS 2004-B01 M6 
I))))))))))))))))))))))))))))))))))) It:)))))))))))))))))))))))))))))) It:))))))))))))))))))))))))))))))))) :))))))))))))))))))))))))))))))))))))))itt It:)))))))))))))))))))))))) 
BMAT 2006-1 A M11 M8 Baa21BBBINR/WR NORTH 2002-4A I Mtge 0.26 
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BMAT 2006-1 A M10 M7 Baa1IBBB+INR/WR NORTH 2002-4A I Mtge 0.29 
M9 Baa3IBBB-*-wINR/WR*-w NORTH 2005-7A G Mtge 3.08 
M6 A3IA-INR/WR NORTH 2005-7A G Mtge 3.08 
M5 A21AINR/WR NORTH 2005-7A G Mtge 3.08 
M2 Aa21AAINR/WR NORTH 2005-7A G Mtge 3.08 
M9 Baa3IBBB-*-wINR/WR*-w NORTH 2005-7NA NOTE Mtge 3.08 
M9 Baa3IBBB-*-wINR/WR*-w DUKEF 2005-9A SUB Mtge 0.23 
M6 A3IA-INR/WR NORTH 2005-7NA NOTE Mtge 3.08 
M5 A21AINR/WR NORTH 2005-7NA NOTE Mtge 3.08 
M2 Aa21AAINR/WR NORTH 2005-7NA NOTE Mtqe 3.08 

BFCSL 2006-1A F D A2*-wiAiNR/VVR PAMP 2006-1X 'NC Mtf:1e : .18 
BFCSL 2006-1A E D A2*-wiAiNR/WR PAMP 2006-1A !NC Mtg8 : .18 
BFCSL 2006-1A D B2 AaalAAAINR/WR NORTH 2005-7A G Mtge 1.03 
BFCSL 2006-1A C B2 AaalAAAINR/WR NORTH 2005-7NA NOTE Mtge 1.03 
[)))))))))))))))))))))))))))))))i::::::::i [i))))))))))))))))))))))))))))i::::i: ~ffffffffffffffffffffffffffffffffff i)))))))))))))))))))))))))))))))))))))))) [i)))))))))))))))))))))))): 
ARSI 2006-W5 M10 M9 B3IBBB,·>-wIBBB'-w AReAF 2006-1A SUB Mt':le ~ .45 
ARSI 2006-W5 M9 M7 B<l3.2IA*-wiBBB+ '-w IXCBO 2006-2X SUB Mtg8 : 12 
ARSI 2006-W5 M8 fv18 B<l2iA-188B NORTH ;~OO~"·?A G Mtg2 045 
ARSI 2006-W5 M7 1'118 Ba2iA-IB8B NORTH 2005-7NA NOTE :\I':;ge OA5 
ARSI 2006-W5 M6 
ARSI 2006-W5 M5 

ARSI 2006-W4 M10 M9 [';:3188B,B88 I .. F.H CDS ARS, 200f)·Vv4 :'/:9 ,..XD ~Wv8p 

ARSI 2006-W4 M9 M9 B3IB8BiBE'.B CITI CDS AR:':;I 2006-W!: M9 FXD ;::)Nap 

ARSI 2006-W4 M8 
ARSI 2006-W4 M7 
ARSI 2006-W4 M6 
ARSI 2006-W4 M5 
I))))))))))))))))))))))))))))))))))) Ii))))))))))))))))))))))))))))))) Ii)))))))))))))))))))))))))))))))))) i))))))))))))))))))))))))))))))))))))))i:::::::: Ii))))))))))))))))))))))))) 
ARSI 2006-W3 M11 M9 Ba2iBBB-IBBB- ,i\RCAF 2006-1,i\ SUB Mtg!.' : .45 
ARSI 2006-W3 M10 
ARSI 2006-W3 M9 
ARSI 2006-W3 M8 
ARSI 2006-W3 M7 
ARSI 2006-W3 M6 

ARS12006-W1 M10 M2 Aa2IAA+IAA+ 
ARSI 2006-W1 M9 M1 Aa1IAA+IAA+ 

M8 Baa21 BBB+I BBB+ HUDMZ 2006-1 A INC Mtge 0.76 
M8 Baa21 BBB+I BBB+ HUDMZ 2006-1 X INC Mtge 0.76 
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ARSI 2006-M2 M11 
ARSI 2006-M2 M1 0 
ARSI 2006-M2 M9 
ARSI 2006-M2 M8 
ARSI 2006-M2 M7 

ARSI 2005-W2 M12 
ARSI 2005-W2 M11 
ARSI 2005-W2 M10 

ARCAF 2006-1 A 8 
ARCAF 2006-1 A 7 
ARCAF 2006-1 A 6 
ARCAF 2006-1 A 5 

ACE 2006-HE3 M10 
ACE 2006-HE3 M9 
ACE 2006-HE3 M8 
ACE 2006-HE3 M7 

fv19 
1'119 
M5 
M3 

M9 

M5 
M1 
M9 
M9 
M9 
M9 
M8 
M8 
M7 
M5 
M5 

SUB 
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Sa: i8BS->-""NIS88+'·w 
Sa: iBBS->-"-wIBBB+*-w 
A2IA+IA+ 
Aa3AAAA 

A3IA+IA+ 
A2IAA-IAA-
Aa1IAA+IAA+ 
Baa31 BBB+I BBB+ 
Baa31 BBB+I BBB+ 
Baa31 BBB+I BBB+ 
Baa31 BBB+I BBB+ 
Baa2IA-IA-
Baa2IA-IA-
Baa11AIA 
A2IAA-IAA-
A2AA- AA-

N R/WRI N R/WRIN R/WR 

HUDMZ ~!D06·1 A INC Mlg8 
HUDMZ 2006-1X INC Mtg8 
NORTH 2002-4A I Mtge 
RDGW 2006-1A INC Mt e 

OCTOI~ 2007-'I?II~C Mtge 

HUDMZ 2006-1 X INC Mtge 
MONPOI 0 Pld 
GS CDS ARSI 2005-W2 M9 FXD 
HUDMZ 2006-1 A INC Mtge 
HUDMZ 2006-1 X INC Mtge 
HUDMZ 2006-1 A INC Mtge 
CCRK 2006-1X PS Mtge 
PAMP 2006-1A INC Mtge 
PAMP 2006-1X INC Mt e 

swap 

() "16 
076 
0.92 

1.1 

1.32 

0.76 
1.07 

0.76 
0.76 
0.76 
0.75 
1.18 
1.18 
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ACE 2006-HE2 M11 M10 Ba1IBBB-IBB+ MONPOIO Pld 0.27 
M9 Baa3IBBB*-wIBBB-*-w OCTON 2007-1 A INC Mtge 1.32 
M9 Baa3IBBB*-wIBBB-*-w ARCAF 2006-1A SUB Mtge 1.45 
M9 Baa3IBBB*-wIBBB-*-w MONPOIO Pld 0.27 
M1 Aa1IAA+IAA+ RDGW 2006-1A INC Mtge 1.11 
M8 Baa21 BBB+I BBB NORTH 2005-7A G Mtge 0.51 
M8 Baa21 BBB+I BBB NORTH 2005-7NA NOTE Mtge 0.51 

ACE 2006-HE1 M10 M7 Baa1lAIA IVYL 2006-1X INC Mtge 1.59 
ACE 2006-HE1 M9 M5 A2IAA-IAA- RDGW 2006-1A INC Mtge 0.17 

M4 A1IAAIAA RDGW 2006-1A INC Mtge 0.28 
M3 Aa31AAIAA RDGW 2006-1A INC Mtge 0.22 
M2 Aa2IAA+IAA+ PAMP 2006-1X INC Mtge 1.33 
M2 Aa2IAA+IAA+ PAMP 2006-1A INC Mtqe 1.33 

ACE 2006-ASP3 M11 M,O Ba~ !SE,B'-wll~R!WW-w IXCBO 2005-2X :::~UE, Mtge 0.45 
ACE 2006-ASP3 M10 M8 Saa21 BBB! N R!WR OCTOI~ 2007-iA II~C Mtg!.' ~ .32 
ACE 2006-ASP3 M9 M~O Sa: !BBS'-wll\IR!WW-w IXCBO 2006-2X SUB Mtg8 0_45 
ACE 2006-ASP3 M8 

ACE 2005-HE6 B2 M8 Baa2IA-IBBB+ MONPOIO Pld 1.07 
ACE 2005-HE6 B1 
ACE 2005-HE6 M11 

ACABS 2006-AQA B3 132 Baa2" -wi BSE,!N R!WR CLSVF 0 Pld 2.81 
ACABS 2006-AQA B2 A3 A21AINR/WR UBS CDS ACABS 2006-AQA A3 FXD swap 

A3 A21AINR/WR RDGW 2006-1A INC Mtge 0.78 
A3 A21AINR/WR PAMP 2006-1X INC Mtge 1.18 
A3 A21AINR/WR PAMP 2006-1A INC Mtge 1.18 
A3 A21AINR/WR UBS CDS ACABS 2006-AQA A3 FXD swap 
A2 Aa21AAINR/WR ATHOS 0 144A Pld 0.46 

ACE 2006-HE4 M11 M8 Ba:~, BBB·<·w! 88B· '·w ARCAF 20()f3·1A SUB Mtge ~ .45 
ACE 2006-HE4 M10 
ACE 2006-HE4 M9 
ACE 2006-HE4 M8 

ACE 2006-HE2 M11 M9 Ba3IBBB-IBBB- ARCAF 2006-1A SUB Mtge 1.45 
M2 Aa21AAIAA PAMP 2006-1X INC Mtge 0.94 
M2 Aa21AAIAA PAMP 2006-1A INC Mtge 0.94 
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ACE 2006-HE1 M10 

ABSHE 2005-HE8 M10 

ABFC 2005-WMC1 B2 
ABFC 2005-WMC1 B1 

M8 
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f.h'3.31 B8B+i 8BB­
Baa2IA-IBBB 

Baa1IBBB+INR/WR 

Baa2IAIA- IVYL 2006-1X INC Mtge 1.48 

BSC-FCIC-e00634418 



AABST 2005-5 B6 S&P 
AABST 2005-5 B4 S&P 
AABST 2005-5 B3 S&P 
AABST 2005-5 B2 S&P 
AABST 2005-5 B1 S&P 
AABST 2005-5 M6 S&P 

ABFC 2005-WMC1 B2 S&P 

I 
I 
I 
I 
I 

BB+ 
BBB 
BBB+ 
A 
A+ 
A+ 

BB 
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pC1_exposure securi1y-name msCra1ings fac10r portfolio_name 

eee 7/1212007 
B 7/1212007 
BBB- 7/1212007 
BBB 7/1212007 
BBB+ 7/1212007 
A- 7/1212007 

eee 7/1212007 
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I 
I 

I 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634420 



ACE 2006-HE4 M11 
ACE 2006-HE4 M1 0 
ACE 2006-HE4 M9 
ACE 2006-HE4 M8 

ACABS 2006-2A B1 L 
ACABS 2006-2A A3L 

S&P 
S&P 
S&P 
S&P 

I I 
I 
I I 
I I 
I I 

Mood's 
Mood's 

BB+ 
BBB-
BBB 
BBB+ 

Baa2 
A2 
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B 7/1212007 
BB 7/1212007 
BB 7/1212007 
BB+ 7/1212007 

Baa2 7/11/2007 
A2 7/11/2007 
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ACABS 2006-AQA 83 
ACABS 2006-AQA B2 

I I 

I I 
I I 

Mood's 
Mood's 

I 
I 
I 

I 
I 

I 
I 

I 

I 
I 
I 

I 
I 

Baa3 
Baa2 
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Baa3 
Baa2 

II 
I 
I 
I 
I 

I 
I I 

I 
I I 

I 
I 

I 
I 
I 

I 
I 
I 
I 

i 
I I 

7/11/2007 
7/11/2007 

II i 
II i 
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ACE 2006-ASP3 M11 S&P BBB B 
ACE 2006-ASP3 M1 0 S&P BBB BB 
ACE 2006-ASP3 M9 S&P BBB BB 
ACE 2006-ASP3 M8 S&P BBB BB 
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I 

I 
I 
I 
I 
I 

7/1212007 
7/1212007 
7/1212007 
7/1212007 

II 

II i 

BSC-FCIC-e00634423 



M9 Baa31 BBB*-wl NR/WR*-w 1 0.44 ABCDS 2006-1A A2 M1 e 60,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M9 Baa31 BBB*-wl NR/WR*-w 1 0.57 AVNT12006-1A A1 M1qe 132,213,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 
M7 Baa1IBBB+INR/WR 1 0.57 AVNT12006-1A A1 M1ge 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M7 Baa1 BBB+ NR/WR 1 0.57 AVNT12006-1A A1 M1qe 132,213,000.00 Aaa AAA NRIWR 1 Hi h Grade Fund 
M4 A1 A+ NR/WR 1 0.28 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 

ACE 2006-FM1 M11 S&P BB eee 7/1212007 
ACE 2006-FM1 M10 S&P BB+ eee 7/1212007 
ACE 2006-FM1 M9 S&P BBB- B 7/1212007 
ACE 2006-FM1 M8 S&P BBB BB 7/1212007 
ACE 2006-FM1 M7 S&P BBB+ BBB 7/1212007 

I I 
I I 

I I 
I I 
I I 
I I 
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M3 Aa31AAIAA 0.22 RDGW 2006-1 A A2 M1 e 33,918,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 
M1 Aa1IAA+IAA+ 1.21 ESPF 2006-1 A A2 M1 e 80,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 

I 
I I 
I I 
I I 
I I 

ACE 2006-HE3 M11 S&P BBB- B 7/1212007 
ACE 2006-HE3 M1 0 S&P BBB BB 7/1212007 
ACE 2006-HE3 M9 S&P BBB+ BBB 7/1212007 
ACE 2006-HE3 M8 S&P A BBB+ 7/1212007 
ACE 2006-HE3 M7 S&P A+ A- 7/1212007 
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ACE 2006-HE4 M1 0 

ACE 2006-NC2 M11 

ACE 2006-FM2 M1 0 
ACE 2006-FM2 M9 
ACE 2006-FM2 M8 
ACE 2006-FM2 M7 

AHM 2006-2 4M5 
AHM 2006-2 4M4 
AHM 2006-2 4M3 
AHM 2006-2 4M2 
AHM 2006-2 4M1 

AMIT 2006-1 M11 
AMIT2006-1 M10 

S&P 

S&P 

I I 
I 

S&P 
S&P 
S&P 
S&P 

S&P 
S&P 
S&P 
S&P 
S&P 

S&P 
S&P 

BBB-

BB 

BB+ 
BBB-
BBB 
BBB+ 

BBB 
BBB 
BBB+ 
A 
AA 

BBB-
BBB 
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BB 7/1212007 

7/1212007 

eee 7/1212007 
B 7/1212007 
BB 7/1212007 
BBB 7/1212007 

B 7/1212007 
B 7/1212007 
B 7/1212007 
B 7/1212007 
BBB 7/1212007 

7/1212007 
BB 7/1212007 

BSC-FCIC-e00634426 



ARCAF 2006-1 A 8 Moody's Ba1 Ba1 7/11/2007 
ARCAF 2006-1 A 7 Moody's Baa3 Baa3 7/11/2007 
ARCAF 2006-1 A 6 Moody's Baa2 Baa2 7/11/2007 
ARCAF 2006-1 A 5 Moody's A2 A2 7/11/2007 
ARCAF 2006-1 A 4 Moody's Aa3 Aa3 7/11/2007 

ARSI 2005-W2 M13 S&P BB+ eee 7/1212007 
ARSI 2005-W2 M12 S&P BBB- B 7/1212007 
ARSI 2005-W2 M11 S&P BBB BB 7/1212007 
ARSI 2005-W2 M10 S&P BBB BB 7/1212007 
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M1D Ba11BBBIBBB 1 1.18 PS3A BM1 e 
M8 Baa2IA-IA- 1 0.9 CAMBR 7A B M1qe 
M8 Baa2IA-IA- 1 0.9 CAMBR 7A B M1 e 
A2C AaaAAA AAA 1 1.54 MAGNF 2006-7A B M1qe 
A2C AaaAAA AAA 1 1.39 G2FIN 1 B M1qe 
M1D Ba1 BBB BBB 1 1.18 PS 3A A2 M1qe 
M1D Ba1 BBB BBB 1 1.18 PS 3A A2 M1qe 
M9 Baa31 BBB+I BBB+ 1 0.53 ORCHD 2006-3A A1 M1 e 
M9 Baa31 BBB+I BBB+ 1 0.71 SCF2AA1 M1 e 
M9 Baa31 BBB+I BBB+ 1 7.69 IXION 2006-6 1 M1ge 
M9 Baa31 BBB+I BBB+ 1 7.69 IXION 2006-6 1 M1qe 
M9 Baa31 BBB+I BBB+ 1 7.69 IXION 2006-6 1 M1ge 
M9 Baa31 BBB+I BBB+ 1 1.26 ABSPK 2006-1 A A M1Qe 
M9 Baa31 BBB+I BBB+ 1 1.26 ABSPK 2006-1 A A M1 e 
M9 Baa31 BBB+I BBB+ 1 7.69 IXION 2006-6 1 M1Qe 
M9 Baa31 BBB+I BBB+ 1 0.53 ORCHO 2006-3A A1 M1 e 

M9 Baa3 BBB+ BBB+ 1 0.53 ORCHO 2006-3A A1 M1 e 
M8 Baa2 A- A- 1 1.15 START 2006-AA A2 M1 e 
M8 Baa2 A- A- 1 0.97 GSCSF 2006-4A A 1 M1qe 
M8 Baa2 A- A- 1 0.7 ABAC 2006-8A A1 M1ge 
M8 Baa2IA-IA- 1 1.15 START 2006-AA A2 M1qe 
M7 Baa11AIA 1 0.45 LBRTS 2006-1 A A2 M1 e 
M3 Aa31AAIAA 1 1.48 TIAF 2006-1 A A2 M1qe 
M3 Aa31AAIAA 1 1.48 TIAF 2006-1 A A 1 M1ge 
M3 Aa31AAIAA 1 1.48 TIAF 2006-1 A A2 M1qe 
M2 Aa2IAA+IAA+ 1 0.6 OIHAR 2006-1A A2 M1ge 
M2 Aa2IAA+IAA+ 1 0.72 ESPF 2006-1 A A2 M1qe 
M2 Aa2IAA+IAA+ 1 0.6 OIHAR 2006-1A A2 M1ge 
A2C AaalAAAIAAA 1 1.54 MAGNF 2006-6A B M1qe 

A2C AaaAAA AAA 1 3.45 AAA ABS RE-SECURE COO 2-4% CL A2 ML 
A2C AaaAAA AAA 1 3.45 AAA ABS RE-SECURE COO 2-4% CL A2 ML 

ARSI 2005-W3 M12 S&P BBB- BB 
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25,000,000.00 
3,000,000.00 
3,000,000.00 

17,200,000.00 
14,250,000.00 
10,655,000.00 
18,345,000.00 
50,000,000.00 
80,000,000.00 
12,000,000.00 
31,000,000.00 
47,000,000.00 
36,740,000.00 
40,760,000.00 
15,000,000.00 

124,419,000.00 
78,081,000.00 
19,825,000.00 
32,500,000.00 

7,500,000.00 
45,675,000.00 
12,500,000.00 
15,000,000.00 
32,500,000.00 
31,500,000.00 
10,400,000.00 
80,000,000.00 
25,000,000.00 

7,500,000.00 
13,917,200.00 
8,082,800.00 

Aa2IAAIAA 
Aa2IAAI NRIWR 
Aa2IAAI NRIWR 
Aa2 AA NRIWR 
Aa2 AA NRIWR 
AaaAAA AAA 
AaaAAA AAA 
AaalAAAINRIWR 
AaalAAAIAAA 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
Aaa AAA NRIWR 
Aaa AAA NRIWR 
AaaAAA AAA 
AaaAAA AAA 
AaalAAAINRIWR 
AaalAAAIAAA 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
AaalAAAINRIWR 
Aaa AAA NRIWR 
Aaa AAA NRIWR 

I 
I 

I 
I 
I 

1 Klio II 
1 Enhanced Leveraqe Fund 
1 Hi h Grade Fund 

0.97 HGSC 2007-1 
1 HGSC 2007-1 
1 Enhanced Leveraqe Fund 
1 Hi h Grade Fund 
1 HGSC 2007-1 

0.83 Klio III 
1 Klio I 
1 HGSC 2007-1 
1 Klio II 
1 Enhanced LeveraQe Fund 
1 Hi h Grade Fund 
1 Klio III 
1 Hi h Grade Fund 
1 Enhanced Leveraqe Fund 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 Klio II 
1 HGSC 2007-1 
1 Tall Ships 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 Hi h Grade Fund 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 HGSC 2007-1 

1 Hi h Grade Fund 
1 Enhanced Leveraqe Fund 

7/1212007 

II 

II 
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ARSI 2006-M1 M10 S&P BBB 
ARSI 2006-M1 M9 S&P BBB+ 
ARSI 2006-M1 M8 S&P A-
ARSI 2006-M1 M7 S&P A 

ARSI 2006-M2 M11 S&P BB 
ARSI 2006-M2 M1 0 S&P BB+ 
ARSI 2006-M2 M9 S&P BBB-
ARSI 2006-M2 M8 S&P BBB 
ARSI 2006-M2 M7 S&P BBB+ 
ARSI 2006-M2 M6 S&P A-
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eee 
B 
B 
BBB 

eee 
eee 
B 
B 
B 
BBB 

I 
I 
I 
I 

7/1212007 
7/1212007 
7/1212007 
7/1212007 

7/1212007 
7/1212007 
7/1212007 
7/1212007 
7/1212007 
7/1212007 

I 
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M9 Ba1IBBB+*-wIBBB+*-w 1 0.28 SCF2AA1 M1 e 80,000,000.00 AaalAAAIAAA 0.83 Klio III 
M8 Baa21 BBB+I BBB+ 1 1.15 START 2006-AA A2 M1qe 45,675,000.00 AaalAAAINRIWR 1 Klio II 
M9 Ba1IBBB+*-wIBBB+*-w 1 0.97 GSCSF 2006-4A A 1 M1 e 32,500,000.00 AaalAAAIAAA 1 HGSC 2007-1 
M8 Baa2 BBB+ BBB+ 1 1.15 START 2006-AA A2 M1qe 19,825,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M8 Baa2 BBB+ BBB+ 1 0.57 SCF2AA1 M1 e 80,000,000.00 AaaAAA AAA 0.83 Klio III 
M3 Aa3 AA AA 1 1.1 RDGW 2006-1 A A2 M1qe 33,918,000.00 Aaa AAA NRIWR 1 Hi h Grade Fund 
M3 Aa3 AA AA 1 1.1 RDGW 2006-1 A A2 M1qe 23,582,000.00 Aaa AAA NRIWR 1 Enhanced Leveraqe Fund 
M3 Aa31AAIAA 1 1.1 RDGW 2006-1 A A2 M1ge 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M2 Aa2IAA+IAA+ 1 0.16 DVSQ 2003-1 A A2 M1qe 5,000,000.00 AaalAAAINRIWR 1 HGSC 2004-1 A 

ARSI 2006-W3 M11 S&P BB+ eee 7/1212007 
ARSI 2006-W3 M10 S&P BBB- eee 7/1212007 
ARSI 2006-W3 M9 S&P BBB- B 7/1212007 
ARSI 2006-W3 M8 S&P BBB+ B 7/1212007 
ARSI 2006-W3 M7 S&P A- BB 7/1212007 
ARSI 2006-W3 M6 S&P A BBB 7/1212007 

I I II 

I I 
I I 

I 
I 

ARSI 2006-W4 M10 S&P BBB- eee 7/1212007 
ARSI 2006-W4 M9 S&P BBB eee 7/1212007 
ARSI 2006-W4 M8 S&P BBB+ B 7/1212007 
ARSI 2006-W4 M7 S&P A- B 7/1212007 
ARSI 2006-W4 M6 S&P A BB 7/1212007 
ARSI 2006-W4 M5 S&P A+ BBB 7/1212007 
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ARSI 2006-W5 M10 S&P BBB eee 7/1212007 
ARSI 2006-W5 M9 S&P BBB+ BB 7/1212007 
ARSI 2006-W5 M8 S&P A- B 7/1212007 
ARSI 2006-W5 M7 S&P A B 7/1212007 
ARSI 2006-W5 M6 S&P A+ BB 7/1212007 
ARSI 2006-W5 M5 S&P AA- A- 7/1212007 

I I 
I I 

I 

AU RIG 2006-1A I Moody's Ba2 Ba2 7/11/2007 
AU RIG 2006-1A H Moody's Baa3 Baa3 7/11/2007 
AU RIG 2006-1A G Moody's Baa3 Baa3 7/11/2007 
AU RIG 2006-1A F Moody's Baa2 Baa2 7/11/2007 

BFCSL 2006-1 A F Moody's Ba1 Ba1 7/11/2007 
BFCSL 2006-1 A E Moody's Baa2 Baa2 7/11/2007 
BFCSL 2006-1 A 0 Moody's A2 A2 7/11/2007 
BFCSL 2006-1 A C Moody's Aa2 Aa2 7/11/2007 
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I 
I 
I II 

I II 

I 
I 
I 

BSABS 2004-801 M8 Mood's Baa3 Baa3 7/1212007 
BSABS 2004-801 M7 Mood's Baa2 Baa2 7/1212007 
BSABS 2004-801 M6 Mood's Baa1 Baa1 7/1212007 
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I I II i 

I I II i 

I I 
I I 
I I II 

I I 
I I 
I I 
I I 
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1M2 

BSABS 2006-HE5 M11 

BSABS 20G6-HE? 2M11 

CARR 2005-FRE1 M13 

IAa21AAINR/WR 

S&P 

I I 
I 
I 
I 

S&P 

S&P 

BB 

BB 

BB 
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O.1910VSQ 2003-1 A A2 M1ge 5,QOQ,Qoo.ooIAaaIAAAINRIWR 11 HGSe 2004-1 A 

7/1212007 

eee 7/1212007 

7/1212007 
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I 
I 
I 

I 
I 
I 

I I 
I 
I 
I I 

I 
I 
I 

I 
I 
I 
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CBASS 2006-CB3 B4 S&P BB+ eee 7/1212007 
CBASS 2006-CB3 B3 S&P BBB- B 7/1212007 
CBASS 2006-CB3 B2 S&P BBB BB 7/1212007 
CBASS 2006-CB3 B1 S&P BBB+ BB+ 7/1212007 
CBASS 2006-CB3 M6 S&P A- BBB- 7/1212007 

CETUS 2006-1 A 0 Moody's Ba1 Ba1 7/11/2007 
CETUS 2006-1 A C Moody's Baa2 Baa2 7/11/2007 
CETUS 2006-1 A B Moody's A2 A2 7/11/2007 
CETUS 2006-1 A A2 Moody's Aa2 Aa2 7/11/2007 

CETUS 2006-2A C Mood's Baa2 Baa2 7/11/2007 
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CETUS 2006-3A E Moody's Ba1 Ba1 7/11/2007 
CETUS 2006-3A 02 Mood's Baa3 Baa3 7/11/2007 
CETUS 2006-3A 01 Moody's Baa2 Baa2 7/11/2007 
CETUS 2006-3A C2 Mood's A3 A3 7/11/2007 
CETUS 2006-3A C1 Moody's A2 A2 7/11/2007 

CMLTI 2005-HE3 M13 S&P BB eee 7/1212007 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634437 



M7 Baa1IA-IA- 1 
M7 Baa1IA-IA- 1 
M7 Baa1IA-IA- 1 
M7 Baa1 A- A- 1 
M7 Baa1 A- A- 1 
M7 Baa1 A- A- 1 
M2 Aa2 AA AA 1 
M2 Aa21AAIAA 1 
M2 Aa21AAIAA 1 

CMLTI 2005-HE4 M13 S&P BB 
CMLTI 2005-HE4 M12 S&P BB 
CMLT12005-HE4M11 S&P BB+ 
CMLTI 2005-HE4 M10 S&P BBB-
CMLTI 2005-HE4 M9 S&P BBB 
CMLTI 2005-HE4 M8 S&P BBB+ 

Confidential Treatment Requested by JPMorgan 

1.1 AVNT12006-1AA1 M1ge 
0.36 LBRTS 2006-1 A A2 M1qe 
0.43 ORCHD 2006-3A A1 M1 e 
0.43 ORCHD 2006-3A A1 M1 e 
0.43 ORCHD 2006-3A A1 M1 e 

1.1 AVNT12006-1AA1 M1qe 
1.48 TIAF 2006-1 A A 1 M1qe 

1.48 TIAF 2006-1 A A2 M1ge 
1.48 TIAF 2006-1 A A2 M1qe 

eee 
eee 
B 
B 
BB 
BB+ 

50,000,000.00 AaalAAAINRIWR 
12,500,000.00 AaalAAAIAAA 

124,419,000.00 AaalAAAINRIWR 
50,000,000.00 Aaa AAA NRIWR 
78,081,000.00 Aaa AAA NRIWR 

132,213,000.00 Aaa AAA NRIWR 
32,500,000.00 Aaa AAA NRIWR 
31,500,000.00 AaalAAAINRIWR 
15,000,000.00 AaalAAAINRIWR 

7/1212007 
7/1212007 
7/1212007 
7/1212007 
7/1212007 
7/1212007 

1 HGSC 2007-1 
1 HGSC 2007-1 
1 Hi h Grade Fund 
1 HGSC 2007-1 
1 Enhanced Leveraqe Fund 
1 Hi h Grade Fund 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 Tall Shi s 

II 
II 

BSC-FCIC-e00634438 



M9 Baa31 BBBI BBB 1 1.65 EULER 2007-1 A A2 M1ge ##,###,###,## AaalAAAINRIWR 1 HGSC 2007-1 
M1D Ba11BBBIBBB 1 0.63 ALPHA 2007-1 A 2 M1qe 19,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M9 Baa31 BBBI BBB 1 1.03 MIDOR 2006-1 A A1F M1 e 50,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
M9 Baa3 BBB BBB 1 1.12 IXCBO 2006-2A A 1 M1qe 50,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M9 Baa3 BBB BBB 1 1.12 IXCBO 2006-2A A2 M1qe 9,500,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M1D Ba1 BBB BBB 1 0.21 IVYL 2006-1 A A 1 M1qe 25,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M1D Ba1 BBB BBB 1 0.21 IVYL 2006-1 A A 1 M1qe 114,560,000.00 Aaa AAA NRIWR 1 Hi h Grade Fund 
M9 Baa31 BBBI BBB 1 1.14 BWIC 2006-1 A A2 M1ge 7,348,000.00 AaalAAAINRIWR 0.76 HGSC 2007-1 
M9 Baa31 BBBI BBB 1 1.16 NCOVE 2006-2A A M1qe 42,500,000.00 AaalAAAIAAA 0.94 HGSC 2007-1 
M8 Baa21 BBB+I BBB+ 1 0.53 PS 3A A2 M1ge 10,655,000.00 AaalAAAIAAA 1 Enhanced Leverage Fund 
M8 Baa21 BBB+I BBB+ 1 0.53 PS 3A A2 M1Qe 18,345,000.00 AaalAAAIAAA 1 Hi h Grade Fund 
M8 Baa21 BBB+I BBB+ 1 0.53 DHCDO 2005-1 A A2L M1ge 13,300,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M6 A31AIA 1 1 ABAC0615,FXD 54,000,000.00 AaalAAAINRIWR 1 Enhanced LeveraQe Fund 
M2 Aa2IAAIAA+ 1 1.54 MAGNF 2006-6A B M1 e 7,500,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
A2D AaalAAAIAAA 1 0.45 MCKIN 2004-1 A A2 M1Qe 16,309,000.00 AaalAAAINRIWR 1 Klio II 
A2D AaalAAAIAAA 1 0.45 MCKIN2004-1AA2M1 e 5,941,000.00 AaalAAAINRIWR 1 Klio I 
A2D AaaAAA AAA 1 0.45 MCKIN 2004-1 A A2 M1qe 5,250,000.00 Aaa AAA NRIWR 1 Kirkwood 

CMLTI 2006-HE2 M10 S&P BB+ B 7/1212007 
CMLTI 2006-HE2 M9 S&P BBB- B 7/1212007 
CMLTI 2006-HE2 M8 S&P BBB BB 7/1212007 
CMLTI 2006-HE2 M7 S&P BBB+ BBB 7/1212007 
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!'!?i!<!I:~~I~~0N~::::::::':"" , 
M8 Baa21 BBBI NRIWR TABS 2007-7A A3 Mia. 18,208,000,00 A2 AINR/WR 1 Hi h Grade Fund 
M8 Baa21 BBBI NR/WR 0.79 NSCDO 2007-1 A C M1ge 14,400,000.00 NRIWRIAIA 1 Enhanced Leverage Fund 
M8 Baa2 BBB NR/WR 1.16 TABS 2007·7A A3 M1ae 29,292,000.00 A2 A NR/WR 1 Enhanced Leveraae Fund 
M8 Baa2 BBB NR/WR 0.79 NSCDO 2007-1 A B M1Qe 28,500,000.00 NR/WR AA AA 1 Enhanced LeveraQe Fund 
M8 Baa2 BBB NR/WR 1.61 TABS 2005-3A B M1qe 23,000,000.00 Aa2 AA NRIWR 1 Klio III 
M8 Baa2 BBB NR/WR 0.79 NSCDO 2007-1 A Ai M1Qe 68,700,000.00 Aaa AAA AAA 1 Enhanced LeveraQe Fund 
M7 Baa1IBBB+INR/WR 0.45 CLDCT 2006-1 A A2 M1ge 100,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
M7 Baa1IBBB+INR/WR 0.17 OCTAN 2006-1A A2A M1Qe 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M4 A 11A+1 NR/WR 1.17 SINGA 2006-1A A2 M1ge 30,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 

CMLTI 2006-NC1 M11 S&P BB eee 7/1212007 
CMLTI2006-NC1 Mia S&P BB+ 
CMLTI 2006-NC1 M9 S&P BBB-

CMLTI 2006-NC2 M11 S&P BB eee 7/1212007 

• 
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CMLTI 2006-WF1 M5 S&P BB+ eee 7/1212007 

CMLTI 2006-WF2 M5 S&P BB+ eee 7/1212007 
CMLTI 2006-WF2 M4 S&P BBB- B 7/1212007 
CMLTI 2006-WF2 M3 S&P BBB BB 7/1212007 
CMLTI 2006-WF2 M2 S&P A BBB 7/1212007 

CMLTI 2006-WMC1 M11 S&P BB 7/1212007 
CMLTI2006-WMC1 M10 S&P BB+ BB 7/1212007 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634441 



i exposure 
direct exposure 
direct exposure 
AaalAAAIAAA I I 

A2A AaalAAAIAAA I I 
A2A AaalAAAIAAA I I 
A2A AaalAAAIAAA I I 
A2A AaalAAAIAAA I I 
A2A AaalAAAIAAA I I 
A2A AaalAAAIAAA I 
A2A AaalAAAIAAA I 

COMMO 20G6-5A E Mood's Ba1 Ba1 7/11/2007 
COMMO 20G6-5A 0 Mood's Baa2 Baa2 7/11/2007 

CWL 2005-9 M7 S&P BBB+ 7/1212007 
CWL 2005-9 M6 S&P A- BBB- 7/1212007 
CWL 2005-9 M5 S&P A BBB 7/1212007 
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CWL 2005-IM2 B S&P BBB eee 7/1212007 

I I 
I I 

I I 
I I 
I I 

I I 
I I 

I I 

CWL 2006-10 BV S&P BB+ eee 7/1212007 
CWL 2006-10 MV9 S&P BBB- 7/1212007 

I I 
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M4 A 11A+1 NR/WR 0.17 DIHAR2006-1AA2M1 e 10,400,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 
M2 Aa21AAINR/WR 0.34 DIHAR 2006-1A A2 M1 e 25,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M2 Aa21AAINR/WR 0.34 DIHAR 2006-1A A2 M1 e 10,400,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 

CWL 2006-6 B S&P BB+ eee 7/1212007 
CWL 2006-6 M8 S&P BBB- BB- 7/1212007 
CWL 2006-6 M7 S&P BBB BB 7/1212007 

I 
I 
I 
I 
I 

CWL 2006-7 B S&P BB+ 7/1212007 
CWL 2006-7 M9 S&P BBB- BB- 7/1212007 
CWL 2006-7 M8 S&P BBB BB+ 7/1212007 
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FBRSI 2005-3 M10 S&P BBB- eee 7/1212007 
FBRSI 2005-3 M9 S&P BBB- B 7/1212007 
FBRSI 2005-3 M8 S&P BBB BB 7/1212007 
FBRSI 2005-3 M7 S&P BBB+ BBB 7/1212007 
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IM4 IA1IA+INR/WR O.19IoIHAR 2006-1A A2 M1ge 

FFML 2006-FF1 0 B1 S&P BB+ 
FFML 2006-FF1 0 B2 S&P BB 

FFML 2006-FF5 M11 S&P BB eee 

10,400,000.001 AaalAAAI NRiWR 

I 
I I 

I 
I 
I 
I 
I 

I 
I 

I 
I 
I 
I 
I 
I 
I 
I 
I 

7/1212007 
7/1212007 

7/1212007 

• 
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11 High Grade Fund 

II 
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FFML 2006-FF7 M1 0 S&P BB+ eee 7/1212007 

FFML 2006-FF8 M12 S&P BB+ eee 7/1212007 
FFML 2006-FF8 M11 S&P BB+ B 7/1212007 
FFML 2006-FF8 M1 0 S&P BBB- B 7/1212007 
FFML 2006-FF8 M9 S&P BBB BB 7/1212007 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634447 



IIA1 AaalAAAIAAA 0.63 1.09 ACABS 2007-1A B1 M1 e 7,000,000.00 Baa21BBBINR/WR 1 Hi h Grade Fund 
IIA1 AaalAAAIAAA 0.63 1.09 ACABS 2007-1A B2 M1qe 4,500,000.00 Baa21BBBINR/WR 1 Hi h Grade Fund 
IIA1 AaalAAAIAAA 0.63 1.09 ACABS 2007-1A B2 M1 e 18,000,000.00 Baa21BBBINR/WR 1 Enhanced Leverage Fund 
IIA1 AaaAAA AAA 0.63 1.09 ACABS 2007-1A B2 M1qe 2,500,000.00 Baa2 BBB NR/WR 1 Structured Risk Partners Fund 
IIA1 AaaAAA AAA 0.63 1.09 ACABS 2007-1A B1 M1qe 18,000,000.00 Baa2 BBB NR/WR 1 Enhanced Leveraqe Fund 
M1D Ba1 *-w BBB- BBB- 1 1.22 INMAN 2004-1 A IIFL M1qe 4,000,000.00 Aa2 AA AA 1 Klio III 
M1D Ba1 *-w BBB- BBB- 1 1.22 INMAN 2004-1 A IIFL M1qe 2,000,000.00 Aa2 AA AA 1 Klio II 
M9 Ba21BBBIBBB 1 0.49 BGRS 2004-3A B M1ge 5,000,000.00 Aa2IAAIAA 1 HGSC 2004-1 A 
M9 Ba21BBBIBBB 1 0.51 BGRS 2004-2A B M1qe 5,000,000.00 Aa2IAAIAA 1 HGSC 2004-1 A 
M1D Ba1'-wIBBB-IBBB- 1 1.22 INMAN 2004-1 A I M1ge 15,000,000.00 AaalAAAIAAA 0.72 Klio II 
M9 Ba21BBBIBBB 1 0.45 LEXN 2007-3A A2 M1Qe 25,550,000.00 AaalAAAIAAA 1 Circ 
M9 Ba21BBBIBBB 1 0.63 KNOLL 2004-1 A A1 M1 e 5,000,000.00 AaalAAAINRiWR 1 Klio I 
M9 Ba21BBBIBBB 1 0.63 KNOLL 2004-1 A A1 M1 e 30,000,000.00 AaalAAAINRiWR 1 Klio III 
M9 Ba21BBBIBBB 1 0.63 KNOLL 2004-1 A A2 M1 e 5,000,000.00 AaalAAAINRiWR 1 HGSC 2004-1 A 
M9 Ba21BBBIBBB 1 0.79 HLCOO 2006-1A A2 M1Qe 40,000,000.00 AaalAAAINRiWR 1 HGSC 2007-1 
M9 Ba21BBBIBBB 1 0.63 KNOLL 2004-1 A A2 M1 e 6,000,000.00 AaalAAAINRiWR 1 Klio I 
M9 Ba2 BBB BBB 1 0.45 LEXN 2007-3A A2 M1qe 100,000,000.00 AaaAAA AAA 1 HGSCS 2007-1 
M9 Ba2 BBB BBB 1 0.79 HLCOO 2006-1A A2 M1ge -20,000,000.00 Aaa AAA NRIWR 1 Enhanced Leverage Fund 
M6 A3A+ A 1 1 ABAC0615,FXO 54,000,000.00 Aaa AAA NRIWR 1 Enhanced Leveraqe Fund 
M5 A2 AA- A+ 1 1.31 RAFF 2006-2A A2 M1 e 40,000,000.00 AaaAAA AAA 1 HGSC 2007-1 
M5 A2IAA-IA+ 1 1.53 PAMP 2007-2A A1 M1qe 75,000,000.00 AaalAAAINRiWR 1 HGSC 2007-1 
M4 A1IAAIAA- 1 0.86 SINGA 2006-1 A A2 M1ge 30,000,000.00 AaalAAAINRiWR 1 HGSC 2007-1 

FHLT 2005-0 B4 S&P BB+ eee 7/1212007 
FHLT 2005-0 B3 S&P BBB- B 7/1212007 
FHLT 2005-0 B2 S&P BBB BB 7/1212007 
FHLT 2005-0 B1 S&P BBB+ BB+ 7/1212007 

FHLT 2005-E B20 S&P BBB- BB 7/1212007 
FHLT 2005-E B2C S&P BBB- BB 7/1212007 
FHLT 2005-E B2B S&P BBB- BB 7/1212007 
FHLT 2005-E B2A S&P BBB- BB 7/1212007 
FHLT 2005-E B1 S&P BBB BB 7/1212007 
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I 
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I 
I II i 

I 
I 
I 
I 

II i 

II i 

FHLT2006-183 S&P BB eee 7/1212007 
FHLT2006-1 B2 S&P BB+ eee 7/1212007 
FHLT2006-1 B1 S&P BB+ B 7/1212007 
FHLT2006-1 M9 S&P BBB- B 7/1212007 
FHLT2006-1 M8 S&P BBB B 7/1212007 
FHLT2006-1 M7 S&P BBB+ BB 7/1212007 
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I I 
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I I 
I I 
I I 
I I 
I I 

I I 

I 
I 
I 

I 
I 
I 

I 
I 

I 

FHLT2006-AM10 S&P BB+ 7/1212007 
FHLT 2006-A M9 S&P BBB- 7/1212007 
FHLT 2006-A M8 S&P BBB- BB 7/1212007 
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FHLT 2006-B M11 S&P BB+ eee 7/1212007 
FHLT2006-BM10 S&P BBB- eee 7/1212007 
FHLT 2006-B M9 S&P BBB B 7/1212007 
FHLT 2006-B M8 S&P BBB B 7/1212007 
FHLT 2006-B M7 S&P BBB+ BB 7/1212007 
FHLT 2006-B M6 S&P A- BBB- 7/1212007 

FHLT 2006-C M11 S&P BB 7/1212007 

FMIC 2006-1 M11 S&P BBB- eee 7/1212007 
FMIC2006-1 M10 S&P BBB BB 7/1212007 
FM IC 2006-1 M9 S&P BBB BB 7/1212007 
FM IC 2006-1 M8 S&P A- BBB- 7/1212007 
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GEWMC 2006-1 B5 S&P BBB- eee 7/1212007 
GEWMC 2006-1 B4 S&P BBB- B 7/1212007 
GEWMC 2006-1 B3 S&P BBB B 7/1212007 
GEWMC 2006-1 B2 S&P BBB+ BB 7/1212007 
GEWMC 2006-1 B1 S&P A- BBB 7/1212007 
GEWMC 2006-1 M6 S&P A BBB 7/1212007 
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II 

GSAMP 2006-FM1 B4 S&P B eee 7/1212007 
GSAMP 2006-FM1 83 S&P BBB- eee 7/1212007 
GSAMP 2006-FM1 B2 S&P BBB- B 7/1212007 
GSAMP 2006-FM1 B1 S&P BBB+ B 7/1212007 
GSAMP 2006-FM1 M7 S&P A- BBB 7/1212007 
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B1 Ba3IBBB+INR/WR 1.05 OCT AN 2006-1 A A2A M1 e 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
A2D AaalAAAINR/WR 3.45 AAA ABS RE-SECURE COO 2-4% CL A2 ML 8,082,800.00 AaalAAAINRIWR 1 Enhanced Levera e Fund 
A2D AaalAAAINR/WR 3.45 AAA ABS RE-SECURE COO 2-4% CL A2 ML 13,917,200.00 AaalAAAINRIWR 1 Hi h Grade Fund 

GSAMP 2006-NC2 B2 S&P BB+ eee 7/1212007 
GSAMP 2006-NC2 B1 S&P BBB- B 7/1212007 
GSAMP 2006-NC2 M9 S&P BBB- BB 7/1212007 
GSAMP 2006-NC2 M8 S&P BBB BB 7/1212007 

GSCSF 2006-2A G Mood's Ba2 Ba2 7/11/2007 
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HEAT 2005-8 85 

I 

I 

I 

I 
I 

S&P BB+ 
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7/1212007 
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HEAT 2006-2 85 
HEAT 2006-2 B4 
HEAT 2006-2 83 

I 

I 
I 

I 
I 

I 
I 
I 
I 
I 

S&P 
S&P 
S&P 

BB 
BB+ 
BBB-
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eee 

BB-
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I 
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I 

I 
I 
I 
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7/1212007 
7/1212007 
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I 
I 
I 

I I 
I I 

I 
I 

HEAT 2006-6 B4 S&P BB+ 7/1212007 
HEAT 2006-6 83 S&P BBB- BB 7/1212007 
HEAT 2006-6 B2 S&P BBB BB 7/1212007 
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HUDMZ 2006-1A E Moody's Ba1 Ba1 7/11/2007 
HUDMZ 2006-1A 0 Mood's Baa2 Baa2 7/11/2007 
HUDMZ 2006-1A C Moody's A2 A2 7/11/2007 
HUDMZ 2006-1A B Moody's Aa2 Aa2 7/11/2007 

ICM 2006-S2A B2L Mood's Ba1 Ba1 7/11/2007 
ICM 2006-S2A B1 L Mood's Baa2 Baa2 7/11/2007 
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II i 

II i 

II i 

INABS 2006-B M9 S&P BBB 7/1212007 
INABS 2006-B M8 S&P BBB+ BB+ 7/1212007 
INABS 2006-B M7 S&P BBB+ BB+ 7/1212007 
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INABS 2006-C M9 S&P BBB- 7/1212007 

INOB 2006-1 B4 S&P BBB B 7/1212007 
INOB 2006-1 B3 S&P BBB+ BB 7/1212007 
INOB 2006-1 B2 S&P A- BBB 7/1212007 
INOB 2006-1 B1 S&P A BBB 7/1212007 
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IVYL 2006-1 X C Mood's 

I I 
I I 

I 
I 
I 

Baa2 
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Baa2 7/11/2007 
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II 
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IXIS 2006-HE1 B4 S&P BBB- 7/1212007 

IXIS 2006-HE2 B4 S&P BBB- eee 7/1212007 
IXIS 2006-HE2 B3 S&P BBB 7/1212007 
IXIS 2006-HE2 B2 S&P BBB+ BB 7/1212007 
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IIXIS 2006-HE2 B1 

IXIS 2006-HE3 B5 S&P BB+ 7/1212007 

JPMAC 2006-FRE1 M11 
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II 

JPMAC 2006-FRE2 M11 S&P BB 7/1212007 
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IJPMAC 2006-NC1 M10 
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I 

I 
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I 
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A2 
A2 

LBMLT 2005-3 M11 
LBMLT 2005-3 M10 
LBML T 2005-3 M9 
LBML T 2005-3 M8 

LBMLT2006-1 M11 
LBMLT2006-1 M10 
LBML T 2006-1 M9 
LBML T 2006-1 M8 
LBML T 2006-1 M7 

Aa21AAINR/WR 
Aa21AAINR/WR 
AaalAAAINR/WR 
Aaa AAA NR/WR 

S&P 
S&P 
S&P 
S&P 

S&P 
S&P 
S&P 
S&P 
S&P 

I 
I 

I 
I 
I 
I 

B 
BB 
BBB-
BBB 

BBB-
BBB 
BBB+ 
A-
A 
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1.65 VERT 2004-1 A A M1 e 
1.65 VERT 2004-1 A MGT FEES .01254/25/2009 
1.49 CASF 2004-1 A A2 M1 e 
1.19 ABAC2005-1AA1 M1 e 

eee 
B 
BB-
BB 

eee 
B 
B 
BBB 
BBB 

15,000,000.00 AaalAAAINRIWR 
##,###,###,## NR/WRIAAAINR/WR 

5,000,000.00 AaalAAAIAAA 
67,500,000.00 Aaa AAA AAA 

I 
I 
I 
I 
I 
I 

7/1212007 
7/1212007 
7/1212007 
7/1212007 

7/1212007 
7/1212007 
7/1212007 
7/1212007 
7/1212007 

1 Klio II 
1 Enhanced Levera e Fund 
1 HGSC 2004-1 A 
1 HGSC 2007-1 

II 

BSC-FCIC-e00634466 



M4 A 11AAI NR/WR 1 0.31 RDGW 2006-1 A A2 M1 e 23,582,000.00 AaalAAAINRiWR 1 Enhanced Leverage Fund 
M4 A 11AAI NR/WR 1 0.31 RDGW 2006-1 A A2 M1qe 33,918,000.00 AaalAAAINRiWR 1 Hi h Grade Fund 
M4 A 11AAI NR/WR 1 0.31 RDGW 2006-1 A A2 M1 e 50,000,000.00 AaalAAAINRiWR 1 HGSC 2007-1 
M3 Aa3AA NR/WR 1 0.39 RDGW 2006-1 A A2 M1qe 33,918,000.00 Aaa AAA NRIWR 1 Hi h Grade Fund 
M3 Aa3AA NR/WR 1 0.39 RDGW 2006-1 A A2 M1qe 23,582,000.00 Aaa AAA NRIWR 1 Enhanced Leveraqe Fund 
M3 Aa3AA NR/WR 1 0.39 RDGW 2006-1 A A2 M1qe 50,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 

LBML T 2006-3 B S&P BBB- eee 7/1212007 
LBMLT 2006-3 M10 S&P BBB B 7/1212007 
LBML T 2006-3 M9 S&P BBB+ B 7/1212007 
LBML T 2006-3 M8 S&P A- BB 7/1212007 
LBML T 2006-3 M7 S&P A BBB 7/1212007 
LBML T 2006-3 M6 S&P A+ BBB+ 7/1212007 
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M5 
M5 
M5 
M4 

LBML T 2006-4 B 
LBMLT 2006-4 M11 
LBMLT 2006-4 M10 
LBML T 2006-4 M9 
LBML T 2006-4 M8 
LBML T 2006-4 M7 

LBML T 2006-5 B2 
LBMLT 2006-5 B1 
LBMLT 2006-5 M10 
LBML T 2006-5 M9 
LBML T 2006-5 M8 

A2IAA-1 NRIWR 
A2IAA-1 NRIWR 
A2IAA-1 NRIWR 
A1 AA NR/WR 

S&P 
S&P 
S&P 
S&P 
S&P 
S&P 

I I 
I I 
I I 
I I 
I I 
I I 

S&P 
S&P 
S&P 
S&P 
S&P 

I 
I 
I 

BB+ 
BBB-
BBB+ 
BBB+ 
A-
A 

BB+ 
BB+ 
BBB 
BBB+ 
BBB+ 
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0.42 GLCR 2005-3A A2 M1 e 7,000,000.00 AaalAAAIAAA 0.93 HGSC 2007-1 
0.34 DIHAR 2006-1A A2 M1 e 25,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
0.34 DIHAR 2006-1A A2 M1 e 10,400,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 
0.16 DUKEF2005-HG1AA2M1 e 42,500,000.00 Aaa AAA NRIWR 1 Klio III 

eee 7/1212007 
B 7/1212007 
B 7/1212007 
B 7/1212007 
BB 7/1212007 
BBB 7/1212007 

eee 7/1212007 
B 7/1212007 
B 7/1212007 
BB 7/1212007 
BB+ 7/1212007 

BSC-FCIC-e00634468 



LBMLT 2006-6 M11 S&P BBB- 7/1212007 
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LBML T 2006-WL2 B3 S&P BB- eee 7/1212007 
LBML T 2006-WL2 B2 S&P BB eee 7/1212007 
LBMLT 2006-WL2 B1 S&P BB+ B 7/1212007 
LBML T 2006-WL2 M9 S&P BBB- BB- 7/1212007 

LBML T 2006-WL3 B3 S&P BB- eee 7/1212007 
LBML T 2006-WL3 B2 S&P BB eee 7/1212007 
LBMLT 2006-WL3 B1 S&P BB+ B 7/1212007 
LBML T 2006-WL3 M9 S&P BBB- BB 7/1212007 
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01 Baa21 BBBI NR/WR 0.64 0.74 ORCHD 2005-2A A2 M1 e 17,452,000.00 AaalAAAINRIWR 1 Klio III 
A-1A AaalAAAINR/WR 0.58 0.62 ESPF 2006-1 A A2 M1 e 80,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
A-1A AaalAAAINR/WR 0.58 1.93 GENKR 2005-1 A A2 M1 e 25,800,000.00 AaalAAAINRIWR 1 Klio III 

LRDG 2006-1 A F Mood's Ba1 Ba1 
LRDG 2006-1 A E Mood's Baa3 Baa3 

LSTRT 2006-1 A G Moody's Ba1 Ba1 7/11/2007 
LSTRT 2006-1 A F Moody's Baa3 Baa3 7/11/2007 
LSTRT 2006-1 A E Moody's Baa2 Baa2 7/11/2007 
LSTRT 2006-1 A 0 Moody's A2 A2 7/11/2007 
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MABS 2005-NC2 M12 S&P BBB+ B 7/1212007 
MABS 2005-NC2 M11 S&P BBB+ BB+ 7/1212007 
MABS 2005-NC2 M10 S&P A- BBB- 7/1212007 
MABS 2005-NC2 M9 S&P A BBB 7/1212007 

Confidential Treatment Requested by JPMorgan BSC-FCIC-e00634472 



M9 Baa3IA*-wIBBB*-w 1 1.45 CAMBR 7A B M1 e 3,000,000.00 Aa2IAAI NRIWR 1 Hi h Grade Fund 
M9 Baa3IA*-wIBBB*-w 1 0.17 WHTL 2004-1 A A2 M1qe 5,000,000.00 Aa2IAAIAA 1 HGSC 2004-1 A 
A4 AaalAAAIAAA 1 1.54 MAGNF 2006-7A B M1 e 17,200,000.00 Aa2IAAI NRIWR 0.97 HGSC 2007-1 
M1D NRIWR A- BBB 1 0.54 ALPHA 2007-1 A 2 M1qe 19,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M1D NRIWR A- BBB 1 0.59 NSCDO 2007-1 A A 1 M1qe 68,700,000.00 AaaAAA AAA 1 Enhanced Leveraqe Fund 
M9 Baa3 A*-w BBB*-w 1 0.97 GSCSF 2006-4A A 1 M1qe 32,500,000.00 AaaAAA AAA 1 HGSC 2007-1 
M9 Baa3 A*-w BBB*-w 1 1.32 HLCDO 2006-1A A2 M1qe -20,000,000.00 Aaa AAA NRIWR 1 Enhanced Leveraqe Fund 
M9 Baa3IA*-wIBBB*-w 1 0.35 OCT AN 2006-1 A A2A M1ge 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M9 Baa3IA*-wIBBB*-w 1 1.32 HLCDO 2006-1A A2 M1qe 40,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M8 Baa2IA+IBBB+ 1 3.05 CAPMK 20G6-SA A 1 M1ge 9,185,000.00 AaalAAAIAAA 1 HGSC 2007-1 
M8 Baa2IA+IBBB+ 1 1.21 OCT AN 2006-2A A3A M1Qe 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M8 Baa2IA+IBBB+ 1 1.05 SCORP 2006-1 A A2A M1ge 25,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M8 Baa2IA+IBBB+ 1 1.03 MIDOR 2006-1 A A1F M1Qe 50,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
M8 Baa2IA+IBBB+ 1 0.85 START 2006-AA A2 M1 e 45,675,000.00 AaalAAAINRIWR 1 Klio II 
M8 Baa2IA+IBBB+ 1 0.85 START 2006-AA A2 M1Qe 19,825,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M7 Baa1IA+IA- 1 1.05 BWIC 2006-1 A A2 M1 e 7,348,000.00 AaalAAAINRIWR 0.76 HGSC 2007-1 
M8 Baa2 A+ BBB+ 1 0.7 OCTAN 2006-1A A2A M1qe 50,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M8 Baa2 A+ BBB+ 1 1.29 LBRTS 2007-4A A2 M1 e 100,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M8 Baa2 A+ BBB+ 1 1.68 PYXISM 0 12/5/43 Corp 75,000,000.00 NR/WR AAA AAA 1 HGSC 2007-1 
M5 A2 AA AA- 1 0.76 ESPF 2006-1 A A2 M1 e 80,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M4 A1IAA+IAA 1 0.36 RDGW 2006-1 A A2 M1qe 50,000,000.00 AaalAAAINRIWR 1 HGSC 2007-1 
M4 A1IAA+IAA 1 0.36 RDGW 2006-1 A A2 M1 e 33,918,000.00 AaalAAAINRIWR 1 Hi h Grade Fund 
M4 A1IAA+IAA 1 0.36 RDGW 2006-1 A A2 M1qe 23,582,000.00 AaalAAAINRIWR 1 Enhanced Leveraqe Fund 
A4 AaalAAAIAAA 1 1.54 MAGNF 2006-6A B M1 e 7,500,000.00 AaalAAAINRIWR 1 HGSC 2007-1 

MABS 2006-FRE1 M9 S&P BBB- eee 7/1212007 
MABS 2006-FRE1 M8 S&P BBB eee 7/1212007 
MABS 2006-FRE1 M7 S&P BBB+ eee 7/1212007 
MABS 2006-FRE1 M6 S&P A- BBB- 7/1212007 

MABS 2006-FRE2 M11 S&P BB eee 7/1212007 
MABS 2006-FRE2 M1 0 S&P BB+ eee 7/1212007 
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MABS 2006-FRE2 M9 
MABS 2006-FRE2 M8 

MABS 2006-HE1 M11 

MABS 2006-HE2 M11 
MABS 2006-HE2 M1 0 
MABS 2006-HE2 M9 
MABS 2006-HE2 M8 
MABS 2006-HE2 M7 
MABS 2006-HE2 M6 

S&P 
S&P 

S&P 

S&P 
S&P 
S&P 
S&P 
S&P 
S&P 

I 
I 
I 
I 

BBB-
BBB 

BBB 

I 

BB 
BB+ 
BBB-
BBB 
BBB+ 
A 
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eee 7/1212007 
7/1212007 

BB 7/1212007 

eee 7/1212007 
eee 7/1212007 
B 7/1212007 
B 7/1212007 
BB 7/1212007 
BBB 7/1212007 

BSC-FCIC-e00634474 



MABS 2006-WMC2 M10 S&P B eee 7/1212007 
MABS 2006-WMC2 M9 S&P BBB- eee 7/1212007 
MABS 2006-WMC2 M8 S&P BBB B 7/1212007 
MABS 2006-WMC2 M7 S&P BBB+ BB 7/1212007 
MABS 2006-WMC2 M6 S&P A BBB 7/1212007 
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MLM12006-AR1 83 

I 
I 

I 
I 

S&P BBB 
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7/1212007 

BSC-FCIC-e00634476 



I 
I 

I 
I 
I 
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NH ELI 2006-FM1 B2 S&P BB+ 7/1212007 
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I 
I 
I 

I 
I 
I 

Confidential Treatment Requested by JPMorgan 

II 

BSC-FCIC-e00634479 



OOML T 2006-2 M1 0 S&P BB eee 7/1212007 
OOML T 2006-2 M9 S&P BBB- B 7/1212007 
OOML T 2006-2 M8 S&P BBB B 7/1212007 
OOML T 2006-2 M7 S&P BBB+ B 7/1212007 
OOML T 2006-2 M6 S&P A- BBB- 7/1212007 
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M8 
M6 
M5 
M5 
M4 
M4 
M2 

ORCHD2003-1AC2 

Ba1IBBB*-wINR/WR*-w 
A3IA-1 NR/WR 
A21AINR/WR 
A2A NR/WR 
A1 A+ NR/WR 
A1 A+ NR/WR 
Aa2AA NR/WR 

Mood's 

I 
I 

I 

A3 

Confidential Treatment Requested by JPMorgan 

1 
1 
1 
1 
1 
1 
1 

0.83 CLDCT 2006-1 A A2 M1ge 100,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
0.96 RAFF 2006-2A A2 M1qe 40,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
0.96 RAFF 2006-2A A2 M1 e 40,000,000.00 AaalAAAIAAA 1 HGSC 2007-1 
0.61 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
0.61 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
0.68 ESPF 2006-1 A A2 M1qe 80,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
2.02 ANSPK 2006-1 A A2 M1qe 77,000,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 

A3 7/11/2007 

BSC-FCIC-e00634481 



M1D Ba1IBBB-INR/WR 1 0.71 INDE4 4A A2 M1ge 5,000,000.00 AaalAAAIAAA 0.75 HGSC 2004-1 A 
M9 Baa31 BBB*-wl NR/WR*-w 1 1.26 ABSPK 2006-1 A A M1qe 40,760,000.00 AaalAAAINRiWR 1 Hi h Grade Fund 
M9 Baa31 BBB*-wl NR/WR*-w 1 1.26 ABSPK 2006-1 A A M1 e 36,740,000.00 AaalAAAINRiWR 1 Enhanced Leverage Fund 
M8 Baa2 BBB+ NR/WR 1 0.26 GLCR 2006-4A A1 M1qe 25,000,000.00 Aaa AAA NRIWR 0.98 HGSC 2007-1 
M8 Baa2 BBB+ NR/WR 1 0.5 START 2006-AA A2 M1qe 19,825,000.00 Aaa AAA NRIWR 1 HGSC 2007-1 
M8 Baa2 BBB+ NR/WR 1 0.5 START 2006-AA A2 M1qe 45,675,000.00 Aaa AAA NRIWR 1 Klio II 
A3 Aaa AAA NR/WR 1 0.31 NORTH 2004-6X A M1qe 25,500,000.00 Aaa AAA NRIWR 1 Hi h Grade Fund 

RAse 2005-AHL3 M9 S&P BBB- eee 7/1212007 
RAse 2005-AHL3 M8 S&P BBB B 7/1212007 
RAse 2005-AHL3 M7 S&P BBB+ B 7/1212007 
RAse 2005-AHL3 M6 S&P A- B 7/1212007 
RAse 2005-AHL3 M5 S&P A BBB 7/1212007 

SAse 2006-NC1 B1 S&P BB+ B 7/1212007 
SASC 2006-NC1 B2 S&P BB eee 7/1212007 
SASC 2006-NC1 M9 S&P BBB- B 7/1212007 
SASC 2006-NC1 M8 S&P BBB BB 7/1212007 
SASC 2006-NC1 M7 S&P BBB+ BB+ 7/1212007 

SAYB 2002-1 A C2 Mood's Baa2 Baa2 7/11/2007 
SAYB2002-1AC1 Mood's Baa2 Baa2 7/11/2007 
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SURF 2005-AB2 B3 S&P BBB- 7/1212007 
SURF 2005-AB2 B2 S&P BBB BB 7/1212007 
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II i 

SVHE 2006-2 83 S&P BB 7/1212007 
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M7 
M8 
M7 
M7 
M6 
M5 
M4 

TABS 20G6-5A C 
TABS 20G6-5A 83 
TABS 20G6-5A B2 
TABS 20G6-5A B1 
TABS 2006-5A A3 

Baa1IBBB+INR/WR 
Baa21 BBBI NR/WR 
Baa1IBBB+INR/WR 
Baa1 BBB+ NR/WR 
A3A NR/WR 
A2A+ NR/WR 
A1 AA- NRiWR 

Moody's 
Moody's 
Moody's 
Moody's 
Moody's 

I 
I 
I 

1 
1 
1 
1 
1 
1 
1 

Ba2 
Baa3 
Baa2 
Baa1 
A2 

1.18 NSCDO 2007-1 A B M1 e 28,500,000.00 NR/WRIAAIAA 
2.37 NSCDO 2007-1 A A 1 M1qe 68,700,000.00 AaalAAAIAAA 
1.18 NSCDO 2007-1 A A1 M1 e 68,700,000.00 AaalAAAIAAA 

1.5 CLDCT 2006-1 A A2 M1qe 100,000,000.00 AaaAAA AAA 
0.98 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 
0.25 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 
0.61 SINGA 2006-1 A A2 M1qe 30,000,000.00 Aaa AAA NRIWR 

Ba2 7/11/2007 
Baa3 7/11/2007 
Baa2 7/11/2007 
Baa1 7/11/2007 
A2 7/11/2007 

• 
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1 Enhanced Leverage Fund 
1 Enhanced Leveraqe Fund 
1 Enhanced Leverage Fund 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 HGSC 2007-1 
1 HGSC 2007-1 

BSC-FCIC-e00634486 



TRAIN 3A PS Mood's Ba2 Ba2 7/11/2007 

VELA 2006-1 A X2 Moody's Ba3 Ba3 7/11/2007 
VELA 2006-1 A X1 Moody's Baa3 Baa3 7/11/2007 
VELA 2006-1 A 0 Moody's Baa2 Baa2 7/11/2007 
VELA 2006-1 A C Moody's A2 A2 7/11/2007 
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A1B AaalAAAINR/WR 1 1.22 ACABS 2007-1A B2 M1 e 4,500,000.00 Baa21BBBINR/WR 1 Hi h Grade Fund 
A1B AaalAAAINR/WR 1 1.22 ACABS 2007-1A B1 M1qe 7,000,000.00 Baa21BBBINR/WR 1 Hi h Grade Fund 
A1B AaalAAAINR/WR 1 1.22 ACABS 2007-1A B2 M1 e 18,000,000.00 Baa21BBBINR/WR 1 Enhanced Leverage Fund 
A1B Aaa AAA NR/WR 1 1.22 ACABS 2007-1A B2 M1qe 2,500,000.00 Baa2 BBB NR/WR 1 Structured Risk Partners Fund 
A1B Aaa AAA NR/WR 1 1.22 ACABS 2007-1A B1 M1qe 18,000,000.00 Baa2 BBB NR/WR 1 Enhanced Leveraqe Fund 
B1 Baa2 BBB NR/WR 1 1.16 TABS 2007-7A A3 M1qe 18,208,000.00 A2A NR/WR 1 Hi h Grade Fund 
B1 Baa2 BBB NR/WR 1 1.16 TABS 2007-7A A3 M1qe 29,292,000.00 A2A NR/WR 1 Enhanced Leveraqe Fund 
A2 Aa21AAINR/WR 1 1.53 PAMP 2007-2A A1 M1ge 75,000,000.00 AaalAAAINRiWR 1 HGSC 2007-1 
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