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Annex Date: 25 of January, 2017

Legal Final Maturity of the Index: November 17, 2059
Initial Index Coupon: 50

Ref. Obs. Initial
Legal Final Pass-Through at  Original Principal
I Reference Entity Index RED ID Class Cusip Maturity  Initial Factor Commencement Amount ($)
1|JPMCC Commercial Mortgage Securities Trust 2016-JP4 137BENAJS A4 | 46645UAT4 | 15-Dec-49 | 1.00000000 3.64830000% $ 266,136,000
2|CITIGROUP COMMERCIAL MORTGAGE TRUST 2016-P6 137BENAJS A5 | 17291EAW1| 10-Dec-49 | 1.00000000 3.72000000% $ 228,776,000
3|CD 2016-CD2 Mortgage Trust 137BENAJS A4 | 12515ABE9 | 10-Nov-49 [ 1.00000000 3.52600000% $ 293,430,000
4|Morgan Stanley Capital | Trust 2016-UBS12 137BENAJS A4 | 61691EBA2 | 15-Dec-49 | 1.00000000 3.59600000% $ 237,609,000
5|GS Mortgage Securities Trust 2016-GS4 137BENAJ5 | A-4 [ 36251XAR8 [ 10-Nov-49 | 1.00000000 3.44200000% $ 267,043,000
6|CFCRE 2016-C6 Mortgage Trust 137BENAJ5 | A-3 | 12532AAZ2 [ 10-Nov-49 | 1.00000000 3.21700000% $ 267,118,000
7|JPMDB Commercial Mortgage Securities Trust 2016-C4 137BENAJ5 | A-3 | 46646RAJ2 [ 15-Dec-49 | 1.00000000 3.14130000% $ 381,323,000
8[Morgan Stanley Capital | Trust 2016-BNK2 137BENAJS A4 | 61690YBU5 | 15-Nov-49 | 1.00000000 3.04900000% $ 194,805,000
9|CITIGROUP COMMERCIAL MORTGAGE TRUST 2016-C3 137BENAJ5 | A-4 | 17325GAD8 | 15-Nov-49 | 1.00000000 3.15400000% $ 209,266,000
10|Morgan Stanley Bank of America Merrill Lynch Trust 2016-C31 137BENAJ5 | A-5 [ 61766RAZ9 [ 15-Nov-49 | 1.00000000 3.10200000% $ 292,019,000
11|Wells Fargo Commercial Mortgage Trust 2016-C36 137BENAJ5 | A-4 | 95000MBP5 [ 15-Nov-59 | 1.00000000 3.06500000% $ 250,203,000
12|COMM 2016-COR1 Mortgage Trust 137BENAJ5 | A-4 | 12594MBC1[ 10-Oct-49 | 1.00000000 3.09100000% $ 265,440,000
13|CITIGROUP COMMERCIAL MORTGAGE TRUST 2016-P5 137BENAJ5 | A-4 | 17325DAD5| 10-Oct-49 | 1.00000000 2.94100000% $ 246,197,000
14[Wells Fargo Commercial Mortgage Trust 2016-NXS6 137BENAJ5 | A-4 | 95000KBBO [ 15-Nov-49 | 1.00000000 2.91800000% $ 206,019,000
15[GS Mortgage Securities Trust 2016-GS3 137BENAJ5 | A-4 | 36251PAD6 [ 10-Oct-49 | 1.00000000 2.85000000% $ 320,243,000
16|Morgan Stanley Bank of America Merrill Lynch Trust 2016-C30 137BENAJ5 | A-5 [ 61766NBB0O [ 15-Sep-49 | 1.00000000 2.86000000% $ 291,364,000
17|Wells Fargo Commercial Mortgage Trust 2016-LC24 137BENAJ5 | A-4 | 95000HBF8 [ 15-Oct-49 | 1.00000000 2.94200000% $ 290,568,000
18|CD 2016-CD1 Mortgage Trust 137BENAJ5 | A-4 | 12514MBC8| 10-Aug-49 | 1.00000000 2.72400000% $ 207,191,000
19[Morgan Stanley Capital | Trust 2016-UBS11 137BENAJS A4 | 61767FBA8 | 15-Aug-49 | 1.00000000 2.78200000% $ 175,531,000
20|Wells Fargo Commercial Mortgage Trust 2016-BNK1 137BENAJ5 | A-3 | 95000GAYO0 [ 15-Aug-49 | 1.00000000 2.65200000% $ 267,018,000
21|CITIGROUP COMMERCIAL MORTGAGE TRUST 2016-P4 137BENAJ5 | A-4 | 29429EAD3 | 10-Jul-49 1.00000000 2.90200000% $ 201,346,000
22|Wells Fargo Commercial Mortgage Trust 2016-C35 137BENAJ5 | A-4 | 95000FAT3 | 15-Jul-48 [ 1.00000000 | 2.93100000% | $ 227,377,000
23|SG Commercial Mortgage Securities Trust 2016-C5 137BENAJ5 | A-4 | 78419CAD6 | 10-Oct-48 [ 1.00000000 | 3.05500000% [ $ 188,922,000
24| Citigroup Commercial Mortgage Trust 2016-C1 137BENAJ5 | A-4 | 17290YAR9 | 10-May-49 [ 1.00000000 | 3.20900000% [ $ 237,485,000
25[GS Mortgage Securities Trust 2016-GS2 137BENAJ5 | A-4 | 36252TAR6 | 10-May-49 [ 1.00000000 | 3.05000000% | $ 187,977,000
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FOR ANY INDIRECT, INCIDENTAL, SPECIAL, CONSEQUENTIAL OR LOST PROFITS DAMAGES WITH RESPECT TO THE USE OF THIS DOCUMENT OR THE
INFORMATION AVAILABLE HEREIN, REGARDLESS OF WHETHER SUCH DAMAGES COULD HAVE BEEN FORESEEN OR PREVENTED.



