Goldman Sachs Capital
Markets: Guarantor

Swap Valuations as of 4/30/2019

Goldman Sachs Group ARP 2008C| 10/1/2006| 10/1/2027| 3.70100| 72% 1M libor| 22,953,333 (11,428)| (3,126,512)|  (3,126,512)| (16,000,000)| Baal/BBB+/BBB+ | A3/BBB+/A 2.68%
Merrill Lynch Capital

Services: Guarantor

Bank of America Corp ARP 2008C| 10/1/2006| 10/1/2027| 3.69750| 72% 1M libor| 17,540,001 (9,296)| (2,515,366)|  (2,515,366)| (32,000,000)| Baa2/BBB/BBB A2/A-/A+ 2.05%
MorganiStanley ARP 2008C| 10/1/2006| 10/1/2027| 3.64900| 72% 1M libor| 22,953,332 (11,400)| (3,048,642)|  (3,048,642) (32,000,000)] Baa2//BBB A3/BBB+/A 4.73%
Wells Fargo Bank, NA ARP 2008C| 10/1/2006| 10/1/2035| 3.73700| 72% 1M libor| 15,656,334 (15,579)| (3,729,999)]  (3,729,999)| (36,000,000)| Baal/BBB+/BBB+ | A2/A-/A+ 1.83%
Totals 79,103,000 (47,703) (12,420,519) (12,420,519) (116,000,000) 11.30%



