
Title of Security
CUSIP Number

 (Rule 144A/Regulation S)

Original Principal Amount 
(with Outstanding MACR Exchange 

excluded)
Factors

STACR 2016-HQA1 B 3137G0JM2                            25,000,000.00 0.99085966
STACR 2016-DNA2 M3 3137G0JU4                            115,459,000.00 0.24333052
STACR 2016-DNA2 B 3137G0JZ3                            36,000,000.00 0.98161655
STACR 2016-HQA2 M3 3137G0KE8                            74,210,200.00 0.27897365
STACR 2016-HQA2 B 3137G0KK4                            24,000,000.00 0.99206992
STACR 2016-DNA3 M3 3137G0KQ1                            118,282,584.00 0.28805305
STACR 2016-DNA3 B 3137G0KV0                            35,000,000.00 0.97943535
STACR 2016-HQA3 M3 3137G0LA5                            24,464,297.00 0.41950167
STACR 2016-HQA3 B 3137G0LF4                            20,000,000.00 0.98871879
STACR 2016-HQA4 M3 3137G0LU1                            30,396,000.00 0.42949216
STACR 2016-HQA4 B 3137G0LV9                            18,000,000.00 0.98877889
STACR 2017-DNA1 M2 3137G0MD8                            37,127,115.00 0.40043031
STACR 2017-DNA1 B1 3137G0MX4                            639,000.00 1.00000000
STACR 2017-DNA1 B2 3137G0MY2                            17,000,000.00 0.97700205
STACR 2017-HQA1 B1 3137G0NC9                            2,840,000.00 1.00000000
STACR 2017-HQA1 B2 3137G0ND7                            15,000,000.00 0.97891557
STACR 2017-DNA2 M2 3137G0NX3                            1,000,000.00 0.54445606
STACR 2017-DNA2 B2 3137G0PS2                            30,000,000.00 0.97839436
STACR 2017-HQA2 M2 3137G0PU7                            550,000.00 0.53767184
STACR 2017-HQA3 M2 3137G0RL5                            19,754,256.00 0.39965588
STACR 2017-HQA3 B1 3137G0SE0                            11,535,174.00 1.00000000
STACR 2017-HRP1 M2 3137G0SN0                            13,055,000.00 0.20502481
STACR 2017-HRP1 B1 3137G0TF6                            2,000,000.00 1.00000000
STACR 2018-DNA1 M2 3137G0TH2                            11,690,000.00 0.38495573
STACR 2019-DNA2 B1 35564LBD8                            310,000.00 1.00000000
STACR 2020-DNA5 B1 35566ABD0/U3197PBD9                            231,000,000.00 1.00000000
STACR 2021-HQA2 M2 35564KFV6/U3201WFV4                            250,000,000.00 0.91752699

Factor as of October 7, 2024 truncated/rounded down to 8 decimals.
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