Goldman Sachs Capital
Markets: Guarantor

Swap Valuations as of 5/31/2019

Goldman Sachs Group ARP 2008C| 10/1/2006| 10/1/2027| 3.70100| 72% 1M libor| 22,953,333 (11,654)| (3,530,516)| (3,530,516)| (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 (9,500)| (2,848,451)|  (2,848,451)| (32,000,000)| Baa2/BBB/BBB A2/A-/A+ 2.05%
Morgan Stanley ARP 2008C| 10/1/2006| 10/1/2027| 3.64900| 72% 1M libor| 22,953,332 (11,626)| (3,452,840)|  (3,452,840)| (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 (16,360)| (4,331,336)]  (4,331,336)] (36,000,000)| Baal/BBB+/BBB+ | A2/A-/A+ 1.83%
Totals 79,103,000 (49,120) (14,163,144) (14,163,144) (116,000,000) 11.30%




