
(1)   Pools committed into Megas may be subject to slight changes until settlement.

Pool Number CUSIP Original Face Pool Number CUSIP Original Face

BC8338 3140F4HQ2 38,792,577             BE5207 3140FQYD3 37,751,844             

BD3713 3140FBDT4 990,816                  BE9065 3140FVCB0 32,390,902             

BD6382 3140FECU6 943,435                  BE2955 3140FNH98 399,275,623           

BC0870 3140EU6G9 50,000,000             BD2440 3140F9WA9 432,000,000           

BC2487 3140EWXR1 46,545,456             BE8406 3140FUKU1 497,780                  

BE3456 3140FNZW7 41,522,997             BE2490 3140FMXU5 2,811,308               

BC4991 3140F0RM8 31,106,050             MA2896 31418CGE8 634,371,638           

AS7239 3138WHBH4 44,656,192             BE9226 3140FVHC3 500,027                  

BC5644 3140F1HW5 28,447,037             BE3320 3140FNVN1 4,259,126               

890765 31410LTW2 55,097,777             BH1655 3140GPZV3 824,302                  

BC0822 3140EU4G1 56,347,581             BE5264 3140FQZ67 4,808,100               

BC7477 3140F3JX7 1,477,325               BE4651 3140FQEZ6 1,130,437               

BE1302 3140FLNU8 26,869,247             BE7979 3140FT2M2 5,083,909               

BD6354 3140FEBY9 1,100,787               BE8049 3140FT5K3 1,115,768               

BC9096 3140F5DA8 988,133                  BE4314 3140FPYL7 5,204,527               

AZ6454 3138YYE41 1,241,142               BE9341 3140FVLX2 6,000,000               

BC5160 3140F0WW0 1,287,520               BE5300 3140FQ3J4 4,869,050               

AS6775 3138WGQ56 1,093,962               BE7051 3140FSZR7 4,794,750               

BC5417 3140F1AT9 992,546                  BE7059 3140FSZZ9 5,797,359               

BA0399 3140E4NR4 60,563,832             BE5282 3140FQ2Q9 2,871,250               

AL8801 3138ETX76 380,215,194           BE5286 3140FQ2U0 5,410,250               

BC1903 3140EWDH5 572,618                  BE5690 3140FRKC8 292,808                  

BC6777 3140F2Q78 3,606,225               BH0380 3140GNM67 1,001,404               

AS6922 3138WGVQ4 2,996,128               BE2966 3140FNJL9 92,908,383             

BA6632 3140EBLN9 3,000,000               BE6355 3140FSBZ5 1,000,000               

BA1506 3140E5U85 1,153,131               AS9452 3138WKQE8 157,281,626           

BE3934 3140FPLQ0 4,125,785               BE5261 3140FQZ34 6,529,701               

AS7748 3138WHTE2 109,576,444           BE7070 3140FS2C6 6,649,200               

BE3305 3140FNU77 3,012,110               BE5215 3140FQYM3 6,134,584               

BD9947 3140FJBR3 1,008,222               BH0386 3140GNNC3 4,809,674               

BE1299 3140FLNR5 2,752,462               BE4076 3140FPQ69 41,677,602             

BD0603 3140F7U56 3,717,104               BH0778 3140GN2L6 493,516                  

AS6452 3138WGE26 966,726                  BE5280 3140FQ2N6 6,123,567               

BD6590 3140FEKC7 5,601,447               BE7054 3140FSZU0 6,561,731               

AS6786 3138WGRG1 1,144,645               BE8151 3140FUBV9 7,027,237               

AS6986 3138WGXQ2 5,421,627               BE5423 3140FRAZ8 7,453,233               

BE1265 3140FLMP0 5,831,988               AS9312 3138WKK20 259,764,642           

BC0609 3140EUVB2 6,104,566               BE7048 3140FSZN6 5,963,774               

BC5625 3140F1HB1 27,512,320             BE2533 3140FMY75 10,253,018             

Round Lot Mega - Committed Pools
(1)

2016 Vintage 2017 Vintage
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2016 Vintage 2017 Vintage

BA3132 3140E7PS3 749,579                  BE5503 3140FRDH5 11,122,876             

BC8396 3140F4KJ4 48,565,054             BE7072 3140FS2E2 10,575,273             

BE3819 3140FPG52 5,893,146               BE3876 3140FPJW0 26,885,679             

BE3942 3140FPLY3 4,426,328               BE6631 3140FSLM3 2,047,176               

BE4142 3140FPS83 1,251,194               BE9015 3140FVAR7 2,000,000               

BD1131 3140F8HH3 6,930,021               BE4788 3140FQKA4 42,532,273             

BA4018 3140E8PC6 43,728,725             BE7332 3140FTEE7 2,140,670               

AS6948 3138WGWJ9 183,123,486           BE4323 3140FPYV5 1,857,840               

BC0307 3140EUKV0 164,685,202           BE8051 3140FT5M9 2,718,950               

BE0004 3140FKAE0 65,430,225             BE7331 3140FTED9 2,590,820               

AS6949 3138WGWK6 92,954,212             BE4786 3140FQJ81 13,697,249             

AL9398 3138ERNQ9 80,987,578             BE7368 3140FTFJ5 2,642,246               

AS7866 3138WHW40 131,429,556           BE6999 3140FSX57 3,579,760               

BE0532 3140FKSW1 1,681,177               BE4649 3140FQEX1 3,869,563               

BA3106 3140E7NY2 5,428,794               BE5229 3140FQY35 281,423                  

BD7910 3140FFYG0 6,269,544               BE8288 3140FUF60 423,688                  

BA6629 3140EBLK5 15,000,000             BE5233 3140FQY76 186,732                  

BC2926 3140EXHC0 5,242,333               BE5421 3140FRAX3 199,721                  

AL8803 3138ETX92 29,412,322             BE9548 3140FVTE6 32,750,168             

BE4373 3140FP2F5 6,179,558               AS8953 3138WJ5P9 16,180,058             

MA2671 31418B6H4 50,847,278             BE7003 3140FSX99 210,392                  

BC2666 3140EW6C4 337,506                  BE2499 3140FMX50 13,938,088             

BE3085 3140FNNB6 4,527,354               BE5921 3140FRSK2 14,918,763             

BD6234 3140FD4U7 367,859                  BE7687 3140FTRH6 1,284,320               

BA5062 3140E9TU0 811,382                  BE5309 3140FQ3T2 1,777,100               

BA5030 3140E9SU1 780,087                  BE8303 3140FUGM4 1,500,349               

BE4035 3140FPPV5 91,466,451             BE5216 3140FQYN1 1,443,677               

AS6652 3138WGMA9 64,811,382             BE4327 3140FPYZ6 1,358,650               

AL8829 3138ETY34 64,519,095             BE4313 3140FPYK9 1,445,220               

AS7389 3138WHF72 79,656,958             BE5924 3140FRSN6 12,502,850             

AS6650 3138WGL85 98,481,288             BE3875 3140FPJV2 10,236,529             

BC0163 3140EUFD6 180,392,140           BH0982 3140GPCU0 10,773,361             

AS6730 3138WGPQ1 9,521,640               BE6106 3140FRYC3 1,469,721               

BA6839 3140EBS51 30,395,355             BE9363 3140FVMM5 1,616,392               

BC2840 3140EXEN9 183,759,398           BE8019 3140FT4D0 100,856                  

BA4891 3140E9NH5 8,315,678               BE6779 3140FSQ97 1,375,385               

AS7016 3138WGYN8 1,964,460               BE9551 3140FVTH9 10,141,794             

BE3845 3140FPHX0 21,475,425             BE2986 3140FNJ88 155,729,072           

BD7413 3140FFGX3 65,843,980             BE7500 3140FTKN0 27,962,445             

BE3811 3140FPGV5 17,134,118             BE2831 3140FNED2 1,787,526               

BC2451 3140EWWM3 17,475,325             BE5248 3140FQZN0 2,291,499               

BD9540 3140FHS65 6,434,328               BE5915 3140FRSD8 21,110,004             

BD2847 3140FAEV0 8,513,215               AS9407 3138WKNZ4 2,364,199               
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2016 Vintage 2017 Vintage

AS6408 3138WGDN1 6,938,739               MA2959 31418CJD7 110,727,781           

BC4069 3140EYQX2 647,546                  MA2929 31418CHF4 1,346,740,557        

BC7941 3140F3ZF8 772,257                  BH0783 3140GN2R3 39,079,783             

BA4753 3140E9H74 570,293                  BE7366 3140FTFG1 1,987,941               

BD9495 3140FHRR0 12,715,306             BE6555 3140FSH97 1,935,031               

BD3332 3140FAV25 1,812,275               BE7330 3140FTEC1 2,141,872               

BC9773 3140F52F9 6,603,123               

BC2593 3140EW3B9 6,720,147               

AL8598 3138ETRU2 157,118,237           

BD9484 3140FHRE9 6,174,009               

BC1100 3140EVGJ0 8,115,133               

BE3814 3140FPGY9 6,104,096               

BD4913 3140FCN79 7,022,170               

BC1219 3140EVK97 8,651,651               

BC7950 3140F3ZQ4 9,092,608               

BC6337 3140F2BF6 9,984,041               

AL9082 3138ERCU2 9,611,703               

BD1480 3140F8UE5 45,000                    

BD2229 3140F9PP4 9,078,379               

BE3093 3140FNNK6 11,984,722             

BC6456 3140F2E63 2,089,112               

BC1158 3140EVJC2 15,037,754             

BC5445 3140F1BP6 1,750,461               

BA4903 3140E9NV4 232,203                  

BA7363 3140ECFD6 21,782,734             

BE1464 3140FLTW8 1,791,400               

BA5257 3140E9ZX7 1,984,150               

BC8104 3140F4AE6 2,192,217               

BE3817 3140FPG37 18,705,548             

BC0651 3140EUWM7 1,941,527               

AS6536 3138WGHN7 46,375,000             

BC9653 3140F5WP4 2,064,560               

BC7958 3140F3ZY7 2,255,594               

BC1918 3140EWDY8 3,095,478               

BD3325 3140FAVT6 3,296,758               

BE3827 3140FPHD4 14,607,564             

BC6026 3140F1VU3 3,219,944               

BC7762 3140F3TU2 2,728,836               

BE4500 3140FQAA5 2,256,117               

BC6493 3140F2GB0 3,306,329               

BE0540 3140FKS68 2,793,564               

BC7143 3140F25D8 8,571,595               

BD6799 3140FERV8 419,611                  
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2016 Vintage 2017 Vintage

BC4985 3140F0RF3 485,772                  

BA4793 3140E9KF2 285,029                  

BE2131 3140FMLM6 213,768                  

BA5369 3140E96F8 2,000,000               

BD4991 3140FCRM2 113,007                  

BA6105 3140EAYB3 82,089                    

BC0758 3140EUZY8 1,663,954               

AS7808 3138WHVA7 1,848,355               

AY7913 3138YMYK9 1,781,602               

BC5568 3140F1FJ6 34,582                    

BD0247 3140F7HZ5 64,162                    

AS7597 3138WHNP3 80,784,895             

BD7863 3140FFWZ0 112,783                  

BC0615 3140EUVH9 16,186,554             

AS6782 3138WGRC0 24,600,754             

BC8716 3140F4VJ2 38,182,210             

AS7550 3138WHL83 29,326,070             

BD6397 3140FEDB7 16,187,702             

BC3281 3140EXUF8 2,194,550               

AS6763 3138WGQR8 36,872,399             

BC2679 3140EW6R1 42,712,813             

BA4775 3140E9JV9 29,806,360             

BC1171 3140EVJR9 97,158,620             

BC2674 3140EW6L4 16,788,375             

AL8776 3138ETXE1 58,333                    

MA2549 31418BZP4 30,427,839             

BA1556 3140E5WS9 49,994                    

BD1183 3140F8J57 182,000                  

BA0999 3140E5DD3 121,297                  

BA0899 3140E47M3 3,820,332               

BA7710 3140ECR84 9,824,014               

BD2181 3140F9M77 11,994,452             

AS7386 3138WHF49 1,586,065               

BC6269 3140F16F4 221,938                  

BC0633 3140EUV30 1,491,370               

BD1166 3140F8JL2 49,093                    

BE3846 3140FPHY8 9,265,478               

BE0161 3140FKFB1 1,485,246               

BD2098 3140F9KL8 1,348,993               

BC9489 3140F5RK1 1,430,000               
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