Offering Circular Supplement

(To Base Offering Circular dated July 1, 2023)

The Securities

The Trust will issue the Classes of
Securities listed on the front cover of
this offering circular supplement.

The Ginnie Mae Guaranty

Ginnie Mae will guarantee the timely
payment of principal and interest on
the securities. The Ginnie Mae
Guaranty is backed by the full faith
and credit of the United States of
America.

The Trust and its Assets

The Trust will own (1) Ginnie Mae
HECM MBS or Ginnie Mae Platinum
Certificates backed by HECM MBS and
(2) certain previously issued certifi-
cates.

The securities may not be suit-
able investments for you. You
should consider carefully the

risks of investing in them.
See “Risk Factors” beginning on

page S-14 which highlights
some of these risks.

The Sponsor and the Co-Sponsor
will offer the securities from time
to time in negotiated transactions
at varying prices. We expect the
closing date to be October 30,

2024.
You should read the Base Offering

Circular as well as this Supple-

ment.
The securities are exempt from

registration under the Securities
Act of 1933 and are “exempted
securities” under the Securities
Exchange Act of 1934.

Citigroup

M Ginnie Mae

$506,244,804"
Government National Mortgage Association

GINNIE MAE®

Guaranteed HECM MBS REMIC Pass-Through Securities
and MX Securities
Ginnie Mae REMIC Trust 2024-H18

Original Final
Class of Principal | Interest | Principal Interest CUSIP Distribution
REMIC Securities Balance(3) Rate Type(4) Type(4) Number Date(5)

Security Group 1
AF .. $163,517,817 ©6) HPT FLT/HWAC/HZ | 38383KT85 | October 2074
A 163,517,817 ©) NTL(HPT) | HWAC/IO/DLY | 38383KT93 | October 2074
Security Group 2
007 55,107,567 © NTL(SC/HPT) | HWAC/IO/DLY | 38383KU26 | December 2065
Security Group 3
Al . . 0o 51,775,740 6 NTL(HPT) | HWAC/IO/DLY | 38383KU34 | August 2074
FA . 51,775,740 (O] HPT FLT/HWAC/HZ | 38383KU42 | August 2074
Security Group 4
BL. .. ... ... .. 28,418,173 ©) NTL(HPT) | HWAC/IO/DLY | 38383KU59 | October 2074
B .. 28,418,173 ©) HPT FLT/HWAC/HZ | 38383KU67 | October 2074
Security Group 5
BF . ... ... ... 21,562,393 ) HPT FLT/HWAC/HZ | 38383KU75 |September 2074
B2 .. 21,562,393 ©) NTL(HPT) | HWAC/IO/DLY | 38383KU83 | September 2074
Security Group 6
CFQ2) . ... . ... 24,805,736 ©) HPT FLT/HWAC/HZ | 38383KU91 | August 2074
Cl2) . . ... .. .. 25,805,730 ©6) NTL(HPT) | HWAC/IO/DLY | 38383KV25 | August 2074
€ ... 1,000,000 ) HPT FLT/HWAC/HZ | 38383KV33 | August 2074
Security Group 7
DI(2) .. ... .. .. 25,024,240 ©) NTL(HPT) | HWAC/IO/DLY | 38383KV41 |September 2074
D .. 25,024,240 ©) HPT FLT/HWAC/HZ | 38383KV58 |September 2074
Security Group 8

.......... 20,056,015 6) HPT FLT/HWAC/HZ | 38383KVG06 | September 2074
DR . 20,056,015 © NTL(HPT) | HWAC/IO/DLY | 38383KV74 |September 2074
Security Group 9
EF2) .. .. ... 4,536,994 ©) HPT FLT/HWAC/HZ | 38383KV82 | October 2074
EI2) . .. ... ... 23,530,994 6 NTL(HPT) | HWAC/IO/DLY | 38383KV90 | October 2074
FE . ... ... ... 9,000,000 (6) HPT FLT/HWAC/HZ | 38383KW24 | October 2074
M 10,000,000 © HPT FLT/HWAC/HZ | 38383KW32 | October 2074
Security Group 10

.......... 4,178,310 ©) SC/HPT HWAC/HZ/DLY [38383KW40 | October 2074
Security Group 11
FL. . . o o 30,800,973 © SC/HPT FLT/HWAC/HZ | 38383KW57 May 2070
Security Group 12
FG ..o 15,480,384 ©) HPT FLT/HWAC/HZ | 38383KW65|  August 2074
GL. . . . . . ... .. 15,480,384 (6) NTL(HPT) | HWAC/IO/DLY |38383KW73| August 2074
Security Group 13
FH o000 500,000 ©) HPT FLT/HWAC/HZ | 38383KW81 | October 2074
GF ... ... 24,818,468 ©) HPT FLT/HWAC/HZ | 38383KW99 | October 2074
G2 . 25,318,408 ©) NTL(HPT) | HWAC/IO/DLY | 38383KX23 | October 2074
Security Group 14
HF . ... ... ... 49,862,311 ©) HPT FLT/HWAC/HZ | 38383KX31 | January 2073
. ... 49,862,311 ©) NTL(HPT) | HWAC/IO/DLY | 38383KX49 | January 2073
Security Group 15
oo 15,000,000 ©) HPT FLT/HWAC/HZ | 38383KX56 | October 2074
JE oo 250,000 ©) HPT FLT/HWAC/HZ | 38383KX064 | October 2074
J2) . 20,250,000 ©) NTL(HPT) | HWAC/IO/DLY | 38383KX72 | October 2074
K¥ ... 5,000,000 ©) HPT FLT/HWAC/HZ | 38383KX80 | October 2074
Residuals
RR .. ... ... .. 0 0.00% NPR NPR 38383KX98 | October 2074
RR1 . . . . .. .. .. 0 0.00 NPR NPR 38383KY22 | October 2074
RR2 . . . . . .. ... 0] 0.00 NPR NPR 38383KY30 | December 2065

(1) This amount includes the Class 10 Deferred Interest Amount as of the Closing Date.
(2) These Securities may be exchanged for MX Securities described in Schedule I to this

Supplement.

(3) Subject to increase as described under “Increase in Size” in this Supplement. The amount
shown for each Notional Class (indicated by “NTL” under Principal Type) is its original
Class Notional Balance and does not represent principal that will be paid.

(4) As defined under “Class Types” in Appendix 1 to the Base Offering Circular. The
Class Notional Balance of each Notional Class will be either reduced or increased, as
applicable, as shown under “Terms Sheet — Notional Classes” in this Supplement.

(5) See “Yield, Maturity and Prepayment Considerations — Final Distribution Date” in this

Supplement.

(6) See “Terms Sheet — Interest Rates” in this Supplement.
(7) Class IO is entitled to receive the Class 10 Deferred Interest Amount, which amount
equals approximately $651,250 as of the Closing Date and which amount is not included
in the balance set forth in the table above. See “Terms Sheet — Deferred Interest Amount
Jfor Class 10” in this Supplement.

The date of this Offering Circular Supplement is October 24, 2024.

Roberts & Ryan Investments Inc.



AVAILABLE INFORMATION
You should purchase the securities only if you have read and understood the following documents:
e this Offering Circular Supplement (this “Supplement”),
* the Base Offering Circular,

* the HECM MBS Base Prospectus dated June 1, 2014 or July 1, 2023, as applicable (the “HECM
MBS Base Prospectus”),

* each HECM MBS Prospectus Supplement relating to the HECM MBS (the “HECM MBS Prospectus
Supplements,” together with the HECM MBS Base Prospectus, the “HECM MBS Disclosure
Documents”),

e the Platinum Certificates Base Offering Circular, dated July 1, 2023 (the “Platinum Base Offering
Circular”),

*  each Platinum Certificate Offering Circular Supplement relating to the Ginnie Mae Platinum Cer-
tificates backed by HECM MBS (the “Platinum Certificate Offering Circular Supplements,” together
with the Platinum Base Offering Circular, the “Platinum Disclosure Documents”) and

* in the case of the Group 2, 10 and 11 Securities, the disclosure documents relating to the Under-
lying Certificates (the “Underlying Certificate Disclosure Documents”).

The Base Offering Circular, the HECM MBS Disclosure Documents, the Platinum Disclosure Docu-
ments and the Underlying Certificate Disclosure Documents are available on Ginnie Mae’s website located
at http://www.ginniemae.gov (“ginniemae.gov”).

If you do not have access to the internet, call BNY Mellon, which will act as information agent for the
Trust, at (800) 234-GNMA, to order copies of the Base Offering Circular. In addition, you can obtain copies
of any other document listed above by contacting BNY Mellon at the telephone number listed above.

Unless otherwise specifically defined herein, please consult the standard abbreviations of Class Types
included in the Base Offering Circular as Appendix I and the glossary included in the Base Offering
Circular as Appendix II for definitions of capitalized terms.
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TERMS SHEET

This terms sheet contains selected information for quick reference only. You should read this
Supplement, particularly “Risk Factors,” and each of the other documents listed under “Available

Information.”

Sponsor: Citigroup Global Markets Inc.

Co-Sponsor: Roberts & Ryan Investments Inc.

Trustee: U.S. Bank National Association

Tax Administrator: The Trustee

Closing Date: October 30, 2024

Distribution Date: The 20" day of each month or, if the 20" day is not a Business Day, the first Busi-
ness Day thereafter, commencing in November 2024.

Trust Assets:
HECM MBS or Interest Rates or
Underlying Original Approximate
Trust Asset Certificate HECM Term to Weighted Average
Group or Principal or MBS Maturity Margins of
Subgroup(1) Trust Asset Type(2) Notional Balance Rate(3) (in years) Participations(4)

1 Ginnie Mae II $163,517,817 ) 50 1.249% to 2.430%
2A Underlying Certificate 6,196,400 © © ©)

2B Underlying Certificate 10,139,461 © © ©)

2C Underlying Certificate 5,447,964 © © ©)

2D Underlying Certificate 6,982,906 ©) ©) ©)

2E Underlying Certificate 9,925,280 ©) ©) ©)

2F Underlying Certificate 16,415,556 ©) ©) ©

3 Ginnie Mae II 51,775,740 @) 50 2.360% to 4.340%
4 Ginnie Mae II 28,418,173 ) 50 1.805% to 2.089%
5 Ginnie Mae II 21,562,393 ) 50 1.333% to 2.470%
6 Ginnie Mae II 25,805,736 ) 50 1.520% to 2.245%
7 Ginnie Mae II 25,024,240 ) 50 1.177% to 2.520%
8 Ginnie Mae II 20,056,015 ) 50 1.520% to 2.668%
9 Ginnie Mae II 23,536,994 ) 50 1.177% to 2.520%

10A Ginnie Mae 11 1,867,597 €)) 50 2.140% to 7.640%

10B Underlying Certificate 2,310,713 © ©) ©)

11 Underlying Certificate 30,806,973 ©) ©) ©

12 Ginnie Mae 11 15,480,384 @) 50 2.292% to 3.665%
13 Ginnie Mae 11 25,318,468 ) 50 1.177% to 2.370%
14 Ginnie Mae II 49,862,311 @) 50 2.110% to 2.914%
15 Ginnie Mae II 20,250,000 ) 50 1.723% to 2.370%

(1) The Group 2 and 10 Trust Assets consist of the enumerated subgroups (each, a “Subgroup”).

(2) The Group 1, 3 through 9 and 12 through 15 and Subgroup 10A Trust Assets are HECM MBS (or, in
the case of Pool 786717, Ginnie Mae Platinum Certificates backed by HECM MBS) backed by partici-
pation interests (each, a “Participation”) in advances made to borrowers and related amounts in
respect of home equity conversion mortgage loans (“HECMs”) insured by FHA. See “The Trust
Assets — The Participations and the HECMs” in this Supplement. Certain additional information
regarding the HECM MBS and Ginnie Mae Platinum Certificates, including related pool numbers, is set
forth in Exhibit A to this Supplement.




(3) The HECM MBS Rate for each Group 1, 3 through 9 and 12 through 15 and Subgroup 10A Trust Asset
is the weighted average coupon of its related Participation interest rates (“WACR”). WACR constitutes
the Weighted Average Coupon Rate for purposes of this Supplement. See “The Trust Assets — The
Trust MBS” in this Supplement.

(4) For Groups 1, 3 through 9 and 12 through 15, reflects the range of approximate weighted average
margins on the Participations (net of the related Servicing Fee Margin) underlying the related HECM
MBS pools. For Subgroup 10A, reflects the range of interest rates of the Participations (net of the
related Servicing Fee Margin) underlying the related HECM MBS pools at issuance.

(5) The applicable index for each of the Group 1, 4, 5, 6, 7, 8, 9, 13 and 15 Trust Assets is one-year CMT
(“One-Year CMT”). The actual HECM lifetime and, with respect to Pool DE2773 included in the
Group 15 Trust Assets, annual caps on interest rate adjustments may limit whether the HECM MBS
Rate for a particular Group 1, 4, 5, 6, 7, 8, 9, 13 or 15 Trust Asset remains at One-Year CMT (as deter-
mined pursuant to the HECM loan documents) plus the applicable margin. See “The Trust
Assets — The Trust MBS” and “Risk Factors — Adjustable rate HECMs are subject to limitations on
interest rate adjustments, which may limit the amount of interest payable in respect of the related
HECM MBS and may limit the WACR on the related HECM MBS and the interest rates on the 1 through
9 and 11 through 15 securities” in this Supplement.

(6) Certain information regarding the Underlying Certificate is set forth in Exhibits D and E to this Supple-
ment.

(7) The applicable index for each of the Group 3, 12 and 14 Trust Assets is twelve-month Adjusted CME
Term SOFR (“One-Year Adjusted CME Term SOFR”). The actual HECM lifetime and annual caps on
interest rate adjustments may limit whether the HECM MBS Rate for a particular Group 3, 12 or 14
Trust Asset remains at One-Year Adjusted CME Term SOFR (as determined pursuant to the HECM loan
documents) plus the applicable margin. See “The Trust Assets — The Trust MBS’ and “Risk Fac-
tors — Adjustable rate HECMs are subject to limitations on interest rate adjustments, which may limit
the amount of interest payable in respect of the related HECM MBS and may limit the WACR on the
related HECM MBS and the interest rates on the group 1 through 9 and 11 through 15 securities” in
this Supplement.

Security Groups: This series of Securities consists of multiple Security Groups (each, a “Group”), as
shown on the front cover of this Supplement and on Schedule T to this Supplement. Except in the case of
the MX Classes, payments on each Group will be based solely on payments on the Trust Asset Group with
the same numerical designation.

Assumed Characteristics of the HECMs and the Participations Underlying the Group 1, 3
through 9 and 12 through 15 and Subgroup 10A Trust Assets: The assumed characteristics of the
HECMs and the Participations underlying the Group 1, 3 through 9 and 12 through 15 and Subgroup 10A
Trust Assets are identified in Exhibit A to this Supplement. The assumed characteristics may differ, per-
haps significantly, from the characteristics of the HECMs and the related Participations as of the date of
issuance of the related HECM MBS or Ginnie Mae Platinum Certificate, which characteristics are identified
in the related HECM MBS Prospectus Supplement or the related Platinum Certificate Offering Circular
Supplement, as applicable. There can be no assurance that the actual characteristics of the HECMs and the
Participations underlying the Group 1, 3 through 9 and 12 through 15 and Subgroup 10A Trust Assets will
be the same as the assumed characteristics identified in Exhibit A to this Supplement.

Assumed Characteristics of the HECMs and the Participations Underlying the Group 2 and 11
and Subgroup 10B Underlying Certificates: The assumed characteristics of the HECMs and the Par-
ticipations underlying the Underlying Certificates are identified in the respective updated Exhibit A for the
Underlying Certificates (the “Updated Exhibit A”) in Exhibit E to this Supplement. The assumed character-
istics may differ, perhaps significantly, from the characteristics of the HECMs and the related Participations
as of the date of issuance of the related HECM MBS, which characteristics are identified in the related
HECM MBS Prospectus Supplement. There can be no assurance that the actual characteristics of the
HECMSs and the Participations underlying the Underlying Certificates will be the same as the assumed
characteristics identified in the Updated Exhibit A in Exhibit E to this Supplement.
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Issuance of Securities: The Securities, other than the Residual Securities, will initially be issued in
book-entry form through the book-entry system of the U.S. Federal Reserve Banks (the “Fedwire
Book-Entry System”). The Residual Securities will be issued in fully registered, certificated form. See
“Description of the Securities — Form of Securities” in this Supplement.

Modification and Exchange: If you own exchangeable Securities you will be able, upon notice and
payment of an exchange fee, to exchange them for a proportionate interest in the related Securities shown
on Schedule I to this Supplement. See “Description of the Securities — Modification and Exchange” in this
Supplement.

Increased Minimum Denomination Classes: Each Regular and MX Class. See “Description of the

Securities — Form of Securities” in this Supplement.

Interest Rates: The Floating Rate Classes will bear interest at per annum rates based on One-Month
CME Term SOFR (hereinafter referred to as “One-Month CME Term SOFR”) or a 30-day compounded aver-
age of the Secured Overnight Financing Rate (“SOFR”) (hereinafter referred to as “30-day Average SOFR”)

as follows:

One-Month
CME Term
SOFR or
30-day Average
Initial SOFR
Interest Minimum  Maximum Delay for Minimum
Class Interest Rate Formula(1) Rate(2) Rate(3)(5) Rate(4) (in days) Interest Rate
Security Group 1
AF 30-day Average SOFR + 0.885%5.76630% 0.88500% (@) 0 0.00000%
Security Group 3
FA ... o 30-day Average SOFR + 0.65% 5.80000% 0.65000% (€))] 0 0.00000%
Security Group 4
FB ... ... ... ... .. 30-day Average SOFR + 0.80% 5.86000% 0.80000% (4) 0 0.00000%
Security Group 5
BF ... . o 30-day Average SOFR + 0.80% 5.90000% 0.80000% 4) 0 0.00000%
Security Group 6
CF .. 30-day Average SOFR + 0.80% 5.95130% 0.80000% 4 0 0.00000%
FC ... . . 30-day Average SOFR + 0.77% 5.92130% 0.77000% 4) 0 0.00000%
Security Group 7
FD . ... ... ... ... ... 30-day Average SOFR + 0.80% 6.01280% 0.80000% (4) 0 0.00000%
Security Group 8
DF ... .. 30-day Average SOFR + 0.80% 6.01280% 0.80000% 4) 0 0.00000%
Security Group 9
EF ... ... .. . 30-day Average SOFR + 0.80% 6.01280% 0.80000% (€©)) 0 0.00000%
FE ... . . 30-day Average SOFR + 0.76% 5.97280% 0.76000% (@) 0 0.00000%
FM ... 30-day Average SOFR + 0.80% 6.01280% 0.80000% 4 0 0.00000%
Security Groups 6 and 9
LF ... 30-day Average SOFR + 0.80% 5.97355% 0.80000% (©)] 0 0.00000%
Security Group 11
One-Month
FL ... ... . .. .. ... CME Term SOFR + 1.26448% 6.61652% 1.15000%(7)  (4) 0 0.00000%
Security Group 12
FG ... ... .. 30-day Average SOFR + 1.50% 6.54360% 1.50000% 4 0 0.00000%
Security Group 13
FH . ... ... .. ... 30-day Average SOFR + 0.76% 5.80360% 0.76000% 4 0 0.00000%
GF ... ... 30-day Average SOFR + 0.80% 5.84360% 0.80000% 4) 0 0.00000%
Security Group 14
HF ... ... ... .. .. 30-day Average SOFR + 1.50% 6.52680% 1.50000% (€)) 0 0.00000%
Security Group 15
FJ .o 30-day Average SOFR + 0.80% 5.80980% 0.80000% 4 0 0.00000%
JF o 30-day Average SOFR + 0.76% 5.76980% 0.76000% &) 0 0.00000%
KF ... .. 0 . 30-day Average SOFR + 0.95% 5.95980% 0.95000% (@))] 0 0.00000%
(1)  One-Month CME Term SOFR and 30-day Average SOFR will be established as described under
“Description of the Securities — Interest Distributions — Floating Rate Classes” in this Supplement.
(2) The initial Interest Rate will be in effect during the first Accrual Period; the Interest Rate for each

Floating Rate Class will adjust monthly thereafter.
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€)
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©

@)

The minimum rate for any Accrual Period will be the lesser of (i) the rate indicated in this table
under the heading “Minimum Rate” and (i) the WACR for the related Trust Asset Group (or (x) in the
case of Group 1, the WACR for the Group 1 Trust Assets less 0.09% and (y) in the case of Group 11,
the Underlying Certificate WACR for the Group 11 Trust Asset).

Except as otherwise indicated in this table, the maximum rate for any Accrual Period will be the
WACR or Underlying Certificate WACR for the related Trust Asset Group. See “Risk Factors — The
maximum rate on each floating rate class could limit the amount of interest that accrues on such
class” in this Supplement.

The minimum rate and maximum rate for Class LF for any Accrual Period will be limited by the
aggregate interest accrued on its related REMIC Classes for that Accrual Period.

The maximum rate for any Accrual Period will be the WACR for the Group 1 Trust Assets less 0.09%.
See “Risk Factors — The maximum rate on each floating rate class could limit the amount of interest
that accrues on such class” in this Supplement.

The minimum rate for Class FL, which bears interest based on CME Term SOFR, is based on the
minimum rate for the related Underlying Certificate, which bears interest based on Adjusted CME
Term SOFR. This may impact whether the minimum rate for Class FL is reached. See “Yield, Maturity
and Prepayment Considerations —Yield Considerations — One-Month CME Term SOFR, One-Month
Adjusted CME Term SOFR, One-Year Adjusted CME Term SOFR, One-Year CMT and 30-day Average
SOFR: Effect on Yields of the Floating Rate Classes” in this Supplement and “Underlying Certificates”
in the Base Offering Circular.

Each of the Floating Rate Classes will bear interest during each Accrual Period at a per annum rate

equal to the lesser of the related maximum rate and the result based on the related interest rate formula
described above.

The approximate initial Interest Rates for the Interest Only Classes and Class BA are set forth in the

table below.

Approximate Initial

Class Interest Rate(1)
Security Group 1

LA 0.39919%
Security Group 2

LO 1.10171%
Security Group 3

N 1.61085%
Security Group 4

Bl 0.23449%
Security Group 5

DB 0.35890%
Security Group 6

Cl 0.28759%
Security Groups 5 and 6

IC(2) . 0.32005%
Security Group 7

Dl L 0.33525%
Security Group 8

DD 0.36511%
Security Group 9

0 0.26401%
Security Group 10

BA 4.61221%
Security Group 12

Gl o 0.59169%
Security Group 13

IG . 0.61014%
Security Groups 7, 8,9 and 13

TEQ2) o 0.39786%
Security Group 14

5 0.11163%
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Approximate Initial

Class Interest Rate(1)
Security Group 15

L 0.40444%
Security Groups 7,8, 9, 13 and 15

HIC2) . o 0.40032%

(1) The approximate initial Interest Rates for the Classes set forth in the table above (other than Class 10)
were calculated using the assumed characteristics of the Group 1, 3 through 9 and 12 through 15 and
Subgroup 10A HECMs and the Participations underlying the related Group 1, 3 through 9 and 12
through 15 and Subgroup 10A Trust Assets set forth in Exhibit A, which are provided by the Sponsor
as of October 1, 2024. In addition, the approximate initial Interest Rate for Class BA was also calcu-
lated using the assumed characteristics of the Subgroup 10B Underlying Certificate and the Subgroup
10B HECMs and the Participations underlying the Subgroup 10B Trust Asset set forth in Exhibit E,
which are provided by the Sponsor as of October 1, 2024. The approximate initial Interest Rate for
Class IO was calculated using the assumed characteristics of the Group 2 Underlying Certificates and
the Group 2 HECMs and the Participations underlying the Group 2 Trust Assets set forth in Exhibit E,
which are provided by the Sponsor as of October 1, 2024. The assumed characteristics include
rounded weighted average gross interest rates on the HECMs related to the Participations backing the
Trust Assets. The actual initial Interest Rates for such Classes will be calculated based on the interest
that accrues on each HECM, aggregated and then rounded to a different level of precision. Therefore
the actual Interest Rates for such Classes may differ from the approximate initial Interest Rates set
forth herein. On or about the first Distribution Date, investors can obtain the actual initial Interest
Rates for such Classes for the related Accrual Period from the Trustee’s website,
www.usbank.com/abs.

(2) MX Class.

Each of Classes BA and IO is an HWAC Class that will bear interest during each Accrual Period at a
per annum rate equal to the WACR or Underlying Certificate WACR of the related Trust Asset Group. For
Group 2, Group 11 and, to the extent included in the calculation of the WACR for Group 10, Subgroup
10B, the interest rate or the weighted average of the interest rates of the Underlying Certificate or Under-
lying Certificates, as applicable, included in the related Trust Asset Group or Subgroup, weighted based on
the outstanding principal or notional balance, as applicable, of each Underlying Certificate for the related
Distribution Date (before giving effect to any payments on such Distribution Date) (“Underlying Certifi-
cate WACR™). The Group 10 WACR will be the weighted average of the Subgroup 10A WACR and the
Subgroup 10B Underlying Certificate WACR, weighted based on the outstanding principal balance of the
related HECM MBS and Underlying Certificate, respectively.

Each of Classes HI, IC and IE is an MX Class that is an HWAC Class that will accrue interest during
each Accrual Period at an equivalent annualized rate derived by aggregating the accrued interest on its
related REMIC Classes for such Accrual Period expressed as a percentage of its outstanding notional bal-
ance for such Accrual Period.

Interest Rate for each Interest Only Class (other than Class IO and the MX Classes): For any Dis-
tribution Date, a per annum rate equal to the product of (i) 12 multiplied by (ii) the quotient of (a) the
excess, if any, of (I) the interest accrued for the Accrual Period immediately preceding such Distribution
Date on the related Trust Asset Group over (ID the sum of the Interest Accrual Amounts for all related
Principal Bearing Classes for such Distribution Date, divided by (b) the sum of the Class Principal Bal-
ances of the related Stripped Principal Bearing Classes and the Deferred Interest Amount of the related
Interest Only Class as of the related Record Date for such Interest Only Class.

Interest Rate for Class I0: For any Distribution Date, a per annum rate equal to the product of
(1) 12 multiplied by (ii) the quotient of (a) the interest accrued for the Accrual Period immediately preced-
ing such Distribution Date on the related Trust Asset Group, divided by (b) the outstanding notional
balance of the related Trust Asset Group as of the related Record Date for such Class.

Distributions: On each Distribution Date, the following distributions will be made to the related Secu-
rities:
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SECURITY GROUP 1
The Group 1 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to AF and IA, pro rata based on their respective Interest Accrual Amounts, up to
the Class AF Interest Accrual Amount and the Class IA Interest Accrual Amount for such Distribution
Date

2. To AF, in reduction of its Class Principal Balance, up to the amount of the Class AF Principal
Distribution Amount for such Distribution Date, until retired

3. To IA, until the Class IA Deferred Interest Amount is reduced to zero

SECURITY GROUP 2
The Group 2 Available Distribution Amount will be allocated in the following order of priority:
1. To 10, up to the Class IO Interest Accrual Amount for such Distribution Date

2. To 10, until the Class IO Deferred Interest Amount is reduced to zero

SECURITY GROUP 3
The Group 3 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to Al and FA, pro rata based on their respective Interest Accrual Amounts, up to
the Class Al Interest Accrual Amount and the Class FA Interest Accrual Amount for such Distribution
Date

2. To FA, in reduction of its Class Principal Balance, up to the amount of the Class FA Principal
Distribution Amount for such Distribution Date, until retired

3. To Al, until the Class Al Deferred Interest Amount is reduced to zero

SECURITY GROUP 4
The Group 4 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to BI and FB, pro rata based on their respective Interest Accrual Amounts, up to
the Class BI Interest Accrual Amount and the Class FB Interest Accrual Amount for such Distribution
Date

2. To FB, in reduction of its Class Principal Balance, up to the amount of the Class FB Principal
Distribution Amount for such Distribution Date, until retired

3. To BI, until the Class BI Deferred Interest Amount is reduced to zero

SECURITY GROUP 5
The Group 5 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to BF and IB, pro rata based on their respective Interest Accrual Amounts, up to
the Class BF Interest Accrual Amount and the Class IB Interest Accrual Amount for such Distribution
Date

2. To BF, in reduction of its Class Principal Balance, up to the amount of the Class BF Principal
Distribution Amount for such Distribution Date, until retired

3. To IB, until the Class IB Deferred Interest Amount is reduced to zero
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SECURITY GROUP 6
The Group 6 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to CF, CI and FC, pro rata based on their respective Interest Accrual Amounts, up
to the Class CF Interest Accrual Amount, the Class CI Interest Accrual Amount and the Class FC Inter-
est Accrual Amount for such Distribution Date

2. Concurrently, to CF and FC, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 6 Principal Distribution
Amount for such Distribution Date, until retired

3. To CI, until the Class CI Deferred Interest Amount is reduced to zero

SECURITY GROUP 7
The Group 7 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to DI and FD, pro rata based on their respective Interest Accrual Amounts, up to
the Class DI Interest Accrual Amount and the Class FD Interest Accrual Amount for such Distribution
Date

2. To FD, in reduction of its Class Principal Balance, up to the amount of the Class FD Principal
Distribution Amount for such Distribution Date, until retired

3. To DI, until the Class DI Deferred Interest Amount is reduced to zero

SECURITY GROUP 8
The Group 8 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to DF and ID, pro rata based on their respective Interest Accrual Amounts, up to
the Class DF Interest Accrual Amount and the Class ID Interest Accrual Amount for such Distribution
Date

2. To DF, in reduction of its Class Principal Balance, up to the amount of the Class DF Principal
Distribution Amount for such Distribution Date, until retired

3. To ID, until the Class ID Deferred Interest Amount is reduced to zero

SECURITY GROUP 9
The Group 9 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to EF, EI, FE and FM, pro rata based on their respective Interest Accrual
Amounts, up to the Class EF Interest Accrual Amount, the Class EI Interest Accrual Amount, the
Class FE Interest Accrual Amount and the Class FM Interest Accrual Amount for such Distribution
Date

2. Concurrently, to EF, FE and FM, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balance, up to the amount of the Group 9 Principal Distribution
Amount for such Distribution Date, until retired

3. To EI, until the Class EI Deferred Interest Amount is reduced to zero

SECURITY GROUP 10
The Group 10 Available Distribution Amount will be allocated in the following order of priority:
1. To BA, up to the Class BA Interest Accrual Amount for such Distribution Date

2. To BA, in reduction of its Class Principal Balance, until retired
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SECURITY GROUP 11
The Group 11 Available Distribution Amount will be allocated in the following order of priority:
1. To FL, up to the Class FL Interest Accrual Amount for such Distribution Date

2. To FL, in reduction of its Class Principal Balance, until retired

SECURITY GROUP 12
The Group 12 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to FG and GI, pro rata based on their respective Interest Accrual Amounts, up to
the Class FG Interest Accrual Amount and the Class GI Interest Accrual Amount for such Distribution
Date

2. To FG, in reduction of its Class Principal Balance, up to the amount of the Class FG Principal
Distribution Amount for such Distribution Date, until retired

3. To GI, until the Class GI Deferred Interest Amount is reduced to zero

SECURITY GROUP 13
The Group 13 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to FH, GF and IG, pro rata based on their respective Interest Accrual Amounts,
up to the Class FH Interest Accrual Amount, the Class GF Interest Accrual Amount and the Class IG
Interest Accrual Amount for such Distribution Date

2. Concurrently, to FH and GF, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 13 Principal Distribution
Amount for such Distribution Date, until retired

3. To IG, until the Class IG Deferred Interest Amount is reduced to zero

SECURITY GROUP 14
The Group 14 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to HF and IH, pro rata based on their respective Interest Accrual Amounts, up to
the Class HF Interest Accrual Amount and the Class IH Interest Accrual Amount for such Distribution
Date

2. To HF, in reduction of its Class Principal Balance, up to the amount of the Class HF Principal
Distribution Amount for such Distribution Date, until retired

3. To IH, until the Class IH Deferred Interest Amount is reduced to zero

SECURITY GROUP 15
The Group 15 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to FJ, JE, JI and KF, pro rata based on their respective Interest Accrual Amounts,
up to the Class FJ Interest Accrual Amount, the Class JF Interest Accrual Amount, the Class JI Interest
Accrual Amount and the Class KF Interest Accrual Amount for such Distribution Date

2. Concurrently, to FJ, JF and KF, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balance, up to the amount of the Group 15 Principal Distribution
Amount for such Distribution Date, until retired

3. To JI, until the Class JI Deferred Interest Amount is reduced to zero

Available Distribution Amount: For each of Security Groups 1, 3 through 9 and 12 through 15, with
respect to each Distribution Date, the excess, if any, of (a) the sum of (i) the product of (A) the original
principal amount of the related HECM MBS or Ginnie Mae Platinum Certificate backed by HECM MBS, as
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applicable, and (B) the Certificate Factor (including Ginnie Mae Platinum Factor) or Calculated Certificate
Factor, as applicable, for the preceding Distribution Date and (ii) the interest accrued with respect to such
HECM MBS or Ginnie Mae Platinum Certificate backed by HECM MBS, as applicable, for the related
Accrual Period over (b) the product of (i) the original principal amount of such HECM MBS or Ginnie Mae
Platinum Certificate backed by HECM MBS, as applicable, and (i) the Certificate Factor (including Ginnie
Mae Platinum Factor) or Calculated Certificate Factor, as applicable, for the current Distribution Date. For
each of Security Groups 2 and 11, with respect to each Distribution Date, the amounts received in respect
of the Group 2 and 11 Trust Assets, as applicable, on such Distribution Date. For Security Group 10, with
respect to each Distribution Date, the sum of (x) for Subgroup 10A, the excess, if any, of (a) the sum of
(1) the product of (A) the original principal amount of the related HECM MBS and (B) the Certificate Factor
or Calculated Certificate Factor, as applicable, for the preceding Distribution Date and (i) the interest
accrued with respect to such HECM MBS for the related Accrual Period over (b) the product of (i) the
original principal amount of such HECM MBS and (ii) the Certificate Factor or Calculated Certificate Factor,
as applicable, for the current Distribution Date and (y) for Subgroup 10B, the amount received in respect
of the Subgroup 10B Trust Asset on such Distribution Date.

For purposes of the definitions herein, the following Security and Trust Asset Groups and Classes are
related and categorized as follows:

Principal Bearing Classes

Security Trust Asset Interest Only Stripped Principal Other Principal
Group Group Classes Bearing Classes Bearing Classes
1 1 IA AF N/A
2 2 10 N/A N/A
3 3 Al FA N/A
4 4 BI FB N/A
5 5 IB BF N/A
6 6 CI CF, FC N/A
7 7 DI FD N/A
8 8 ID DF N/A
9 9 El EF, FE, FM N/A
10 10 N/A N/A BA
11 11 N/A N/A FL
12 12 GI FG N/A
13 13 IG FH, GF N/A
14 14 IH HF N/A
15 15 JI FJ, JF, KF N/A

Deferred Interest Amount for each Interest Only Class (other than Class I0 and the MX
Classes): With respect to any Distribution Date, the excess, if any, of (i) the sum of all Interest Accrual
Amounts for such Interest Only Class for each Accrual Period ending before such Distribution Date over
(i) the sum of (a) all amounts distributed in respect of such Class on all prior Distribution Dates plus
(b) the amount distributed as an Interest Accrual Amount in respect of such Class on such Distribution
Date, as specified for the related Security Group in “Terms Sheet — Distributions” in this Supplement. On
or about each Distribution Date, the Deferred Interest Amount is available on reports published by the
Trustee on its website, www.usbank.com/abs.

Deferred Interest Amount for Class I0: As of the Closing Date, equals approximately $651,250,
which represents the sum of the deferred interest amounts of the Underlying Certificates in Trust Asset
Group 2. With respect to any Distribution Date after the Closing Date, the excess, if any, of (i) the sum of
the Class IO Deferred Interest Amount as of the Closing Date plus all Interest Accrual Amounts for such
Interest Only Class for each Accrual Period ending before such Distribution Date over (ii) the sum of
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(a) all amounts distributed in respect of such Class on all prior Distribution Dates plus (b) the amount dis-
tributed as an Interest Accrual Amount in respect of such Class on such Distribution Date, as specified for
the related Security Group in “Terms Sheet — Distributions” in this Supplement. On or about each Distri-
bution Date, the Deferred Interest Amount is available on reports published by the Trustee on its website,
www.usbank.com/abs.

Deferred Interest Amount for Classes HI, IC and IE: With respect to any Distribution Date, the sum
of the Deferred Interest Amounts for the related REMIC Classes shown on Schedule I to this Supplement.

Interest Accrual Amount for each Interest Only Class (other than the MX Classes): For any Dis-
tribution Date, interest accrued during the related Accrual Period for such Distribution Date at the related
Interest Rate on the Class Notional Balance of such Class as of the related Record Date.

Interest Accrual Amount for Classes HI, IC, IE and LF: For any Distribution Date, the sum of the
Interest Accrual Amounts for the related REMIC Classes shown on Schedule T to this Supplement.

Interest Accrual Amount for Principal Bearing Classes (other than the MX Class): For any Distri-
bution Date, interest accrued during the related Accrual Period for such Distribution Date at the related
Interest Rate on the Class Principal Balance of such Class as of the related Record Date.

Principal Distribution Amount for each Stripped Principal Bearing Class (other than Classes CF,
EF, FC, FE, FH, FJ, FM, GF, JF and KF): For any Distribution Date, the product of (i) the excess, if any,
of (a) the related Group Available Distribution Amount for such Distribution Date over (b) the sum of the
Interest Accrual Amount for the Stripped Principal Bearing Class and the Interest Accrual Amount for the
related Interest Only Class for such Distribution Date, and (ii) the quotient of (a) the Class Principal Bal-
ance of the Stripped Principal Bearing Class as of the related Record Date divided by (b) the sum of
(x) the Class Principal Balance of the Stripped Principal Bearing Class as of the related Record Date and
(y) the Deferred Interest Amount of the related Interest Only Class as of the related Record Date.

Principal Distribution Amount for Groups 6,9, 13 and 15 Trust Assets: For any Distribution Date,
the product of (i) the excess, if any, of (a) the related Group Available Distribution Amount for such Dis-
tribution Date over (b) the sum of the Interest Accrual Amounts for all related Principal Bearing Classes
and the Interest Accrual Amount for the related Interest Only Class for such Distribution Date, and (ii) the
quotient of (a) the sum of the Class Principal Balances of all related Principal Bearing Classes as of the
related Record Date divided by (b) the sum of (x) the Class Principal Balance of all related Principal Bear-
ing Classes as of the related Record Date and (y) the Deferred Interest Amount of the related Interest Only
Class as of the related Record Date.

Notional Classes: The Notional Classes will not receive distributions of principal based on their Class
Notional Balances but have Class Notional Balances for convenience in describing their entitlements to
interest. The Class Notional Balance of each Notional Class represents the percentage indicated below of,
and reduces or increases to that extent with, the outstanding principal balance or notional balance of the
related Trust Asset Group or Groups indicated:

Original Class
Class Notional Balance Represents Approximately

Security Group 1

TA . $163,517,817 100% of the Group 1 Trust Assets
Security Group 2
IO . . 55,107,567 100% of the Group 2 Trust Assets
Security Group 3
Al 51,775,740 100% of the Group 3 Trust Assets
Security Group 4
BI .. 28,418,173 100% of the Group 4 Trust Assets
Security Group 5
IB ..o 21,562,393 100% of the Group 5 Trust Assets
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Original Class

Class Notional Balance Represents Approximately

Security Group 6

CL ... $25,805,736 100% of the Group 6 Trust Assets
Security Groups 5 and 6

IC .. 47,368,129 100% of the Group 5 Trust Assets and the Group 6

Security Group 7

)

Security Group 8

ID ..o

Security Group 9

EI .. o

Security Group 12

Gl ... o

Security Group 13

IG ... o

Security Groups 7, 8,9 and 13

IE .. .

Security Group 14

IH ...

Security Group 15

JL o

Security Groups 7, 8,9, 13 and
15

Trust Assets (in the aggregate)

25,024,240 100% of the Group 7 Trust Assets
20,056,015 100% of the Group 8 Trust Assets
23,536,994 100% of the Group 9 Trust Assets
15,480,384 100% of the Group 12 Trust Assets
25,318,468 100% of the Group 13 Trust Assets

93,935,717 100% of the Group 7 Trust Assets, the Group 8 Trust
Assets, the Group 9 Trust Assets and the Group 13 Trust
Assets (in the aggregate)

49,862,311 100% of the Group 14 Trust Assets
20,250,000 100% of the Group 15 Trust Assets
9,040,390 36.1265317148% of the Group 7 Trust Assets
7,245,543 36.1265336110% of the Group 8 Trust Assets
8,503,100 36.1265334052% of the Group 9 Trust Assets
9,146,684 36.1265302466% of the Group 13 Trust Assets
20,250,000 100% of the Group 15 Trust Assets
54,185,717

Tax Status: Double REMIC Series as to each of the following Groups of Trust Assets and related

Trust REMICs:

Trust Assets

Trust REMIC

Group 1 Trust Assets
Group 2 Trust Assets
Group 3 through 15 Trust Assets

Group 1 Pooling REMIC and Group 1 Issuing REMIC
Group 2 Pooling REMIC and Group 2 Issuing REMIC

Group 3 through 15 Pooling REMIC and Group 3 through 15 Issu-
ing REMIC

Separate REMIC elections will be made as to each of the Trust REMICs identified above. See “Certain
United States Federal Income Tax Consequences” in this Supplement and in the Base Offering Circular.

Regular and Residual Classes: Classes RR, RR1 and RR2 are Residual Classes. Each of the
Residual Classes represents the Residual Interest of the related Trust REMICs, as described under “Certain
United States Federal Income Taxes — Residual Securities” in this Supplement. All other Classes of REMIC
Securities are Regular Classes. See “Certain United States Federal Income Tax Consequences” in this Supple-
ment and in the Base Offering Circular.
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RISK FACTORS

You should purchase securities only if you understand and are able to bear the associated risks.
The risks applicable to your investment depend on the principal and interest type of your securities.

This section bighlights certain of these risks.

The rate of principal payments on the
HECMs related to the participations underly-
ing the trust assets will affect the rate of
principal payments on your securities. The
rate at which you will receive principal payments
will depend largely on the rate of principal pay-
ments, including prepayments, on the HECMs
related to the participations underlying the trust
assets. Any historical data regarding mortgage
loan prepayment rates may not be indicative of
the rate of future prepayments on the related
HECMs, and no assurances can be given about the
rates at which the related HECMs will prepay. We
expect the rate of principal payments on the
HECMs related to the participations underlying the
trust assets to vary. Borrowers generally may
prepay their HECMs at any time without penalty.

In addition to voluntary prepayments, HECMs can
be prepaid as a result of governmental mortgage
insurance claim payments, loss mitigation arrange-
ments, repurchases or liquidations of defaulted
HECMs. Although under certain circumstances
Ginnie Mae issuers have the option to repurchase
defaulted HECMs from the related pool underly-
ing a Ginnie Mae HECM MBS certificate, they are
not obligated to do so. Defaulted HECMs that
remain in pools backing Ginnie Mae HECM MBS
certificates may be subject to governmental mort-
gage insurance claim payments, loss mitigation
arrangements or foreclosure, which could have
the same effect as voluntary prepayments on the
cash flow available to pay the securities.

A catastrophic weather event, pandemic or other
natural disaster may affect the rate of principal
payments, including prepayments, on the related
HECMSs. Any such event may damage the related
mortgaged properties that secure the HECMs or
may lead to a general economic downturn in the
affected regions, including job losses and declines
in real estate values. A general economic down-
turn may increase the rate of defaults on the
HECMs in such areas resulting in prepayments on
the HECMs related to the participations underly-
ing the trust assets due to governmental mortgage
insurance claim payments, loss mitigation arrange-
ments, repurchases or liquidations of defaulted
HECMs. Insurance payments on damaged or
destroyed homes may also lead to prepayments
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on the related HECMs. Further, in connection with
presidentially declared major disasters, Ginnie
Mae may authorize optional special assistance to
issuers, including expanded buyout authority
which allows issuers, upon receiving written
approval from Ginnie Mae, to repurchase eligible
HECMs from the related pool underlying a Ginnie
Mae MBS certificate, even if such HECMs do not
otherwise meet the standard conditions for
removal or repurchase.

No assurances can be given as to the timing or
frequency of any governmental mortgage insur-
ance claim payments, issuer repurchases, loss
mitigation arrangements or foreclosure proceed-
ings with respect to defaulted HECMs and the
resulting effect on the timing or rate of principal
payments on your securities.

It is uncertain when payments will be made
in respect of securities backed by HECM
MBS. The rate of voluntary prepayments and
the occurrence of maturity events and Ginnie Mae
issuer purchase events with respect to HECMs are
uncertain. A borrower may prepay in whole or in
part the outstanding balance of a HECM at any
time without penalty, including any accrued inter-
est thereon. No interest or principal is required to
be paid by the borrower, however, until maturity,
which generally occurs upon the occurrence of a
maturity event, which may be deferred under cer-
tain circumstances. A Ginnie Mae issuer of a
HECM MBS is obligated to purchase, under cer-
tain circumstances, all participations related to a
HECM.

It is uncertain when any amounts might be paid
on securities backed by HECM MBS because it is
uncertain (i) whether a HECM borrower will
choose to prepay amounts advanced in whole or
in part, (i) when any maturity event might occur,
whether that maturity event will be deferred and,
if so, the extent of the deferral, and (iii) when any
Ginnie Mae issuer purchase event might occur,
and thus the yields on and weighted average lives
of securities backed by HECM MBS may differ
substantially from an investor’s expectations. See
“Risk Factors” and “Prepayment and Yield Consid-
erations” in the HECM MBS Base Prospectus and
“Yield, Maturity and Prepayment Considerations”
in this supplement.



From time to time FHA and the residential mort-
gage industry make changes to the requirements,
procedures and related fees for originating, refi-
nancing and servicing HECMs. Any of these
changes may result in HECM MBS backed by par-
ticipations related to HECMs subject to different
underwriting or servicing requirements or proce-
dures. Such changes may impact borrower
prepayment, delinquency, refinance and mort-
gage insurance claim rates and may influence the
decision by a Ginnie Mae issuer whether to exer-
cise any optional Ginnie Mae issuer purchase
event.

The enforceability of some HECM maturity
event clauses may be uncertain. HECMs
contain clauses defining maturity events. The
clauses in some HECMs permit the issuer to
declare the HECM due and payable upon the
death of the last surviving borrower. Litigation by
surviving non-borrower spouses may interfere
with or affect the ability of the issuer to realize
upon the collateral. The inability to enforce a
due-on-death clause may affect the weighted aver-
age lives and the yields realized by investors in
the securities.

Rates of principal payments can reduce
your yield. The yield on your securities prob-
ably will be lower than you expect if:

*  you bought your securities at a premium
(interest only securities, for example)
and principal payments are faster than

you expected, or

you bought your securities at a discount
and principal payments are slower than
you expected.

In addition, if your securities are interest only
securities or securities purchased at a significant
premium, you could lose money on your invest-
ment if prepayments occur at a rapid rate.

HECM borrowers may choose from various
payment plans, each of which bas different
prepayment characteristics that may affect
the weighted average lives and yields of the
securities. For example, line of credit payment
plans may experience higher prepayment rates
than other payment plans. To the extent that the
HECMs include a large concentration of line of
credit HECMs, such HECMs may experience
higher prepayment rates. Higher prepayment rates
will reduce, perhaps significantly, the weighted
average lives of the securities. Reductions in the
weighted average lives of the securities will affect
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the yields on the securities. HECM borrowers may
have the ability to change to another available
payment plan at any time as long as the change
complies with the FHA requirements in effect. See
“The Trust Assets — The Participations and the
HECMs” in this supplement.

A HECM that bas been drawn up to its prin-
cipal limit, or becomes drawn up to ils
principal limit early in its term, could result
in a reduction of the weighted average lives
of and yields on the related securities. A
borrower’s principal limit for a HECM represents
the maximum disbursement that the borrower can
receive under the HECM and is calculated, in part,
on the basis of the maximum claim amount for
such HECM. The borrower’s access to the princi-
pal limit may be restricted by the FHA loan
origination requirements applicable to the related
HECM. The maximum claim amount for a HECM
generally represents the lender’s maximum insur-
ance claim from HUD for such HECM. A HECM
with a loan balance that is approaching or has
reached its principal limit, or that is fully drawn
early in its term, is likely to reach its maximum
claim amount sooner than a HECM with signifi-
cant remaining credit availability that is drawn
over an extended period of time. When a HECM
approaches its maximum claim amount, a manda-
tory purchase event or a 98% optional purchase
event may occur. If a purchase of all participa-
tions relating to a HECM occurs under such a
Ginnie Mae issuer purchase event, the purchase
will result in a payment in respect of the related
securities and will reduce the weighted average
lives of such securities. Reductions in the
weighted average lives of the securities will affect,
perhaps significantly, the yields on the securities.

The Underlying Certificate WACR of the
group 11 trust asset may limit the amount of
interest distributed to or accrued on the
related floating rate class. The Underlying
Certificate WACR of the group 11 trust asset may
limit the amount of interest distributed to or
accrued on the related floating rate class. The
interest entitlement of Class FL is capped at the
Underlying Certificate WACR of the related trust
asset, which is an underlying certificate. In turn,
the interest entitlements of the underlying certifi-
cate included in trust asset group 11 is capped at
the WACR of its related underlying trust assets, as
described in the related underlying certificate dis-
closure document. In addition, if the Underlying
Certificate WACR of the group 11 trust asset is
lower than the interest rate on Class FL based on



its related interest rate formula as shown under
“Terms Sheet — Interest Rates” in this supplement
for any accrual period, interest accruing on such
floating rate class will be reduced because the
interest rate on such class is capped at a rate
equal to the Underlying Certificate WACR of the
related trust asset.

The levels of any interest rate indices appli-
cable to the group 1 through 9 and 11
through 15 Trust Assets or securities will
affect paymenits and yields on the group 1
through 9 and 11 through 15 securities. 1f
any interest rate index applicable to the group 1
through 9 and 11 through 15 Trust Assets or the
securities performs differently from what you
expect, the yield on your securities may be lower
than you expect. Lower levels of any applicable
interest rate index may reduce the yield on float-
ing rate securities. You should bear in mind that
the timing of changes in any applicable interest
rate index may also affect your yield: generally the
earlier a change in an applicable interest rate
index occurs, the greater the effect such change
will have on your yield. It is doubtful that any
applicable interest rate index will remain con-
stant.

In addition, higher levels of any interest rate index
applicable to adjustable rate HECMs will increase
the rate at which such HECMs reach their maxi-
mum claim amounts. When a HECM approaches
its maximum claim amount, certain Ginnie Mae
issuer purchase events could occur resulting in a
prepayment in respect of the related securities
and reductions in the weighted average lives of
the related securities. Reductions in the weighted
average lives of the securities will affect, perhaps
significantly, the yields on the securities.

The applicable interest rate indices for the group 1
through 9 and 11 through 15 Trust Assets and
securities are identified under “Terms Sheet —
Trust Assets” and “— Interest Rates” in this supple-
ment.

Adjustable rate HECMs avre subject to limita-
tions on interest rate adjustments, which
may limit the amount of interest payable in
respect of the related HECM MBS and may
limit the WACR on the related HECM MBS
and the interest rates on the group 1 through
9 and 11 through 15 securities. If the appli-
cable interest rate indices increase to a sufficiently
high level, the interest rates on the adjustable rate
HECMs related to the participations directly or
indirectly underlying the group 1 through 9 and
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11 through 15 trust assets may be limited by caps.
As a result, the WACR on the related HECM MBS,
as well as the interest rates on the related securi-
ties, may be limited. The application of any caps
on the adjustable rate HECMs may significantly
impact the interest rates on the interest only
classes in groups 1 through 9 and 11 through 15
because the interest entitlement of such classes of
securities is entirely dependent on the WACR or
Underlying Certificate WACR of the related trust
asset group.

The maximum rate on each floating rate
class could limit the amount of interest that
accrues on such class. Class AF is subject to a
maximum rate which is equal to the related maxi-
mum rate set forth under “Terms Sheet — Interest
Rates” for that class, which is less than the WACR
for the related trust asset group. If 30-day Average
SOFR exceeds certain levels, the interest rate on
Class AF may be capped at the related maximum
rate set forth under “Terms Sheet — Interest Rates”
for that class, even in instances when such rate is
less than the WACR for the related trust asset
group. The maximum rate on Class LF is limited
by the interest accrued on its related REMIC
classes. If 30-day Average SOFR exceeds certain
levels, the interest rate on Class LF will be capped
to the extent that the interest rates on its related
REMIC classes are capped as described in the next
sentence. Each Floating Rate Class (other than
Classes AF and LF) is subject to a maximum rate
that is equal to the WACR or Underlying Certifi-
cate WACR for the related trust asset group.

The morigage interest rate indices for the
HECMs related to the participations directly
or indirectly underlying the group 1 through
9 and 11 through 15 trust assets are differ-
ent than the interest rate indices for the
related securities, which may impact, per-
baps significantly, the amount of interest
distributable to the group 1 through 9 and
11 through 15 securities after any appli-
cable initial fixed rate period of the related
HECMs. Because of the differences in how,
when and how often the applicable interest rate
indices for such HECMs are determined com-
pared to how, when and how often the related
securities interest rate indices are determined,
there may be a mismatch between the interest
rates on the group 1 through 9 and 11 through 15
trust assets and the interest rates on the related
securities. In addition, the HECMs related to the
group 1 through 9 and 11 through 15 trust assets
may have different monthly or annual interest rate
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adjustment dates, which may affect the WACR of
the related HECM MBS and the interest entitle-
ments of the group 1 through 9 and 11 through 15
trust assets and may magnify the difference
between the WACR of the group 1 through 9 and
11 through 15 trust assets and the interest rates on
the related securities.

If the applicable interest rate indices for such
HECM MBS are lower than the related securities
interest rate indices for any accrual period, inter-
est accruals with respect to the related notional
class may be reduced because such notional class
is entitled to receive the excess of interest accrued
in respect of the related trust assets, as applicable,
over the interest distributable to the related float-
ing rate class or classes. In addition, if the
applicable interest rate indices for such HECMs
are significantly lower than the related securities
interest rate indices for any accrual period, inter-
est accruing on the related floating rate class or
classes may be reduced because the interest rate
on such floating rate class or classes is capped at a
rate equal to the WACR or Underlying Certificate
WACR of the related trust assets. In the event that
the applicable interest rate indices for such
HECMs are higher than the related securities inter-
est rate indices, interest accruing on the related
floating rate class or classes may not be affected
but interest accruals with respect to the related
notional class will be increased.

An investment in the securities is subject to
significant reinvestment risk. The rate of
principal payments on your securities is uncer-
tain. You may be unable to reinvest the payments
on your securities at the same returns provided by
the securities. Lower prevailing interest rates may
result in an unexpected return of principal. In that
interest rate climate, higher yielding reinvestment
opportunities may be limited. Conversely, higher
prevailing interest rates may result in slower
returns of principal and you may not be able to
take advantage of higher yielding investment
opportunities. The final payment on your security
may occur much earlier than the final distribution
date.

The rate of reduction or increase in the prin-
cipal or notional balance of the underlying
certificates will directly affect the rate of
reduction or increase in the principal and
notional balances of the group 2, 10 and 11
securities. The underlying certificates will be
sensitive to the rate of payments of principal
(including  prepayments) of the related
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HECMs. This supplement contains no information
as to whether the underlying certificates have per-
formed as originally anticipated. Additional
information as to the underlying certificates may
be obtained by performing an analysis of the cur-
rent class factors of the underlying certificates in
light of applicable information contained in the
underlying certificate disclosure documents.

An investment in the group 1 through 9 and
11 through 15 securities entails risks not
associated with an investment in conven-
tional fixed rate securities or securities
linked to established market indices. The
Federal Reserve Bank of New York began to pub-
lish SOFR in April 2018 and compounded
averages of SOFR in March 2020. Although the
Federal Reserve Bank of New York has also pub-
lished historical indicative SOFR from August 2014
to March 2018, such pre-publication data neces-
sarily —involves assumptions, estimates and
approximations. You should not rely on any his-
torical changes or trends in SOFR as an indicator
of future changes in SOFR. Daily shifts in SOFR
have been, and may in the future be, greater than
those in comparable market indices. Because the
interest rate applicable to any accrual period for
securities with an interest rate based on 30-day
Average SOFR will be calculated by reference to
the daily rates of SOFR during an approximate
30-day period commencing and ending before the
related accrual period as described under
“Description of the Securities — Interest Distribu-
tions — Floating Rate Classes” in this supplement,
the return on and value of the group 1 through 9
and 11 through 15 securities may fluctuate more
than debt securities linked to less volatile indices.

30-day Average SOFR and CME Term SOFR are
relatively new market indices and the group 1
through 9 and 11 through 15 securities will likely
have no established trading market when issued,
and an established trading market may never
develop or, if developed, may not be liquid.
Market terms for securities indexed to 30-day
Average SOFR or CME Term SOFR may evolve
over time, and trading prices of some securities
indexed to 30-day Average SOFR or CME Term
SOFR may be lower than those of later-issued
securities as a result. Similarly, if 30-day Average
SOFR or CME Term SOFR does not prove to be
widely used in similar securities, the trading price
of related SOFR-Based Classes may be lower than
those of securities linked to indices that are more
widely used. Investors in SOFR-Based Classes may
not be able to sell their securities at all or may not



be able to sell their securities at prices that will
provide them with a yield comparable to similar
investments that have a developed secondary
market, and may consequently suffer from
increased pricing volatility and market risk.

You should consult your own financial and legal
advisors about the risks associated with an invest-
ment in the group 1 through 9 and 11 through 15
securities and the suitability of investing in the
group 1 through 9 and 11 through 15 securities in
light of your particular circumstances.

Interest on the group 1 through 9 and 11
through 15 securities will be determined
using a replacement rate if 30-day Average
SOFR or CME Term SOFR is no longer avail-
able, which could adversely affect the value
of your investment in the group 1 through 9
and 11 through 15 securities. 30-day Aver-
age SOFR and CME Term SOFR are published by
the Federal Reserve Bank of New York and CME
Group based on data received from other sources,
and neither Ginnie Mae nor the trustee has any
control over its determination, calculation or pub-
lication. The activities of the Federal Reserve Bank
of New York or CME Group may directly affect
prevailing 30-day Average SOFR or CME Term
SOFR, as applicable, in unpredictable ways. There
can be no guarantee that 30-day Average SOFR or
CME Term SOFR will not be discontinued or fun-
damentally altered in a manner that is materially
adverse to the interests of holders of securities
indexed to 30-day Average SOFR or CME Term
SOFR, as applicable. If the manner in which
30-day Average SOFR or CME Term SOFR is calcu-
lated is changed or if 30-day Average SOFR or
CME Term SOFR is discontinued, that change or
discontinuance may result in a reduction of the
amount of interest payable on applicable
SOFR-Based Classes and the trading prices of such
Classes.

The Federal Reserve Bank of New York and CME
Group have noted that they may alter the meth-
ods of calculation, publication schedule, rate
revision practices or availability of 30-day Average
SOFR or CME Term SOFR, as applicable, at any
time without notice. There can be no assurance
that 30-day Average SOFR or CME Term SOFR will
not be discontinued or fundamentally altered in a
manner that is materially adverse to the interests
of investors in the group 1 through 9 and 11
through 15 securities.

If 30-day Average SOFR or CME Term SOFR, as
applicable, is no longer published or cannot be
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used, the amount of interest payable on the
group 1 through 9 and 11 through 15 securities
will be determined using a replacement rate, as
described under “Description of the Securi-
ties — Interest Rate Indices — Benchmark
Replacement” in the Base Offering Circular.
Ginnie Mae will have the sole discretion to make
conforming changes in connection with any
replacement rate without the consent of security
holders or any other party, as described under
“Description of the Securities— Interest Rate
Indices — Benchmark Replacement” in the Base
Oftering Circular. This could reduce the amount of
interest payable on the group 1 through 9 and 11
through 15 securities, which could adversely affect
the return on, value of, and market for, the
group 1 through 9 and 11 through 15 securities.
Furthermore, there can be no assurance that the
characteristics of any replacement rate will be
similar to 30-day Average SOFR or CME Term
SOFR, as applicable, or that any replacement rate
will produce the economic equivalent of 30-day
Average SOFR or CME Term SOFR, as applicable.

The securities may not be a suitable invest-
ment for you. The securities, especially the
group 2, 10 and 11 securities and, in particular,
the interest only and residual classes, are not suit-
able investments for all investors.

In addition, although the sponsor intends to make
a market for the purchase and sale of the securi-
ties after their initial issuance, it has no obligation
to do so. There is no assurance that a secondary
market will develop, that any secondary market
will continue, or that the price at which you can
sell an investment in any class will enable you to
realize a desired yield on that investment.

You will bear the market risks of your investment.
The market values of the classes are likely to fluc-
tuate. These fluctuations may be significant and
could result in significant losses to you.

The secondary markets for mortgage-related secu-
rities have experienced periods of illiquidity and
can be expected to do so in the future. Illiquidity
can have a severely adverse effect on the prices of
classes that are especially sensitive to prepayment
or interest rate risk or that have been structured to
meet the investment requirements of limited cat-
egories of investors.

The residual securities may experience significant
adverse tax timing consequences. Accordingly,
you are urged to consult tax advisors and to con-
sider the after-tax effect of ownership of a residual



security and the suitability of the residual securi-
ties to your investment objectives. See “Certain
United States Federal Income Tax Consequences”
in this supplement and in the Base Offering
Circular.

You are encouraged to consult advisors regarding
the financial, legal, tax and other aspects of an
investment in the securities. You should not pur-
chase the securities of any class unless you
understand and are able to bear the prepayment,
yield, liquidity and market risks associated with
that class.

The actual characteristics of the HECMs and
the participations wunderlying the trust
assets and the underlying certificates affect
the weighted average lives and yields of your
securities. The yield and decrement tables in
this supplement are based on assumed character-
istics that are likely to be different from the actual
characteristics. Furthermore, certain of the
assumed characteristics identified in Exhibits A
and E to this supplement, such as maximum claim
amount and HECM MBS or Ginnie Mae Platinum

Certificate principal balance, are calculated on an
aggregate basis which may cause results to differ,
perhaps significantly, from those calculated using
the actual characteristics of the trust assets on a
HECM or participation level basis. As a result, the
yields on your securities could be lower than you
expected, even if the HECMs prepay at the con
stant prepayment rates set forth in the applicable
table.

It is highly unlikely that the HECMs will prepay at
any of the prepayment rates assumed or draw at
any of the draw rates assumed, if any, in this
supplement, or at any constant rate.

Lack of publicly available information on
the HECMs and the related participations
underlying the trust assets may adversely
affect the liquidity of your securities. Lim-
ited information will be made publicly available
regarding the performance of the HECMs and the
related participations underlying the trust assets
after the closing date. The absence of publicly
available information may affect your ability to sell
your securities to prospective investors.



THE TRUST ASSETS

General

The Sponsor intends to acquire the Trust Assets in privately negotiated transactions prior to the Clos-
ing Date and to sell them to the Trust according to the terms of a Trust Agreement between the Sponsor
and the Trustee. The Sponsor will make certain representations and warranties with respect to the Trust
Assets. All Trust Assets, regardless of whether the assets consist of Trust MBS or the Underlying
Certificates, will evidence, directly or indirectly, Ginnie Mae Certificates.

The Trust MBS (Groups 1, 3 through 9 and 12 through 15 and Subgroup 10A)

The Group 1, 3 through 9 and 12 through 15 and Subgroup 10A Trust Assets are HECM MBS or
Ginnie Mae Platinum Certificates backed by HECM MBS guaranteed by Ginnie Mae, and are based on or
backed by Participations in advances made to borrowers and related amounts in respect of HECMs. Each
such HECM MBS will accrue interest at the interest rate for that HECM MBS for each accrual period (the
“HECM MBS Rate”) as set forth in the related HECM MBS Disclosure Documents. The HECM MBS Rate is
generally equal to the weighted average of the interest rates on the Participations (each, the “Participation
Interest Rate”).

The interest rate of HECM MBS backed by Participations related to adjustable rate HECMs may be lim-
ited by caps on the adjustable rate HECMs. See “Risk Factors — Adjustable rate HECMs are subject to
limitations on interest rate adjustments, which may limil the amount of interest payable in respect of the
related HECM MBS and may limit the WACR on the related HECM MBS and the interest rates on the group 1
through 9 and 11 through 15 securities” in this Supplement.

With respect to each Participation, the Participation Interest Rate generally equals the interest rate of
the related HECM less the Servicing Fee Margin. The Servicing Fee Margin generally represents the amount
of the servicing compensation payable to the Ginnie Mae Issuer and the Ginnie Mae guaranty fee. How-
ever, the Servicing Fee Margin may vary depending on the Issue Date of the HECM MBS and whether the
servicing compensation for the HECM is paid on a flat monthly fee arrangement or as a portion of the
mortgage interest rate.

Amounts accrued on each HECM MBS in respect of interest each month will equal the product of
(D) one-twelfth of the HECM MBS Rate and (i) the unpaid and outstanding principal amount of such
HECM MBS at the end of the prior month. Each month the accrued interest with respect to each HECM
MBS will be added to the then outstanding principal balance of such HECM MBS. There are no scheduled
payments of interest. It is generally anticipated that no payment in respect of any HECM MBS will be paid
until the occurrence of a Maturity Event, which may be deferred in certain circumstances, or in the event
that a borrower makes a voluntary prepayment in whole or in part of the outstanding principal balance of
the related HECM or a Ginnie Mae Issuer purchase event occurs.

The HECM MBS Disclosure Documents or Platinum Certificate Disclosure Documents may be
obtained from the Information Agent as described under “Available Information” in this Supplement. Inves-
tors are cautioned that material changes in facts and circumstances may have occurred since the date of
the HECM MBS Disclosure Documents or Platinum Certificate Disclosure Documents, including changes in
prepayment rates, prevailing interest rates and other economic factors, which may limit the usefulness of,
and be directly contrary to the assumptions used in preparing the information included in, the offering
document.

Ginnie Mae Platinum Program. Under the Ginnie Mae Platinum Program, the holder of a number
of Ginnie Mae I Certificates or Ginnie Mae II Certificates may deposit those certificates into a trust, and in
each case, the depositor will receive a larger denominated Ginnie Mae Platinum Certificate. If the Ginnie
Mae I Certificates or Ginnie Mae II Certificates deposited bear a fixed rate of interest, then all certificates
(other than HECM MBS) deposited must bear the same fixed rate. Fixed rate HECM MBS may be com-
bined with other fixed rate HECM MBS in exchange for a Ginnie Mae Platinum Certificate that bears
interest at the weighted average coupon of the deposited HECM MBS. Adjustable rate Ginnie Mae II Cer-
tificates may be combined with other adjustable rate Ginnie Mae II Certificates with the same index and
periodic and lifetime caps, but without regard to interest rate or payment adjustment dates, in exchange
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for a Ginnie Mae Platinum Certificate that bears interest at the weighted average coupon of the deposited
Ginnie Mae II Certificates. For purposes of the Base Offering Circular and this Offering Circular Supple-
ment, (a) the term “Ginnie Mae I Certificate” means a Ginnie Mae I MBS Certificate or a Ginnie Mae
Platinum Certificate backed by Ginnie Mae I MBS Certificates, and (b) the term “Ginnie Mae II Certificate”
means a Ginnie Mae II MBS Certificate or a Ginnie Mae Platinum Certificate backed by Ginnie Mae II MBS
Certificates.

The Participations and the related HECMs are further described in the tables in the Terms Sheet
hereof and in Exhibit A to this Supplement. Exhibit A also sets forth information regarding approximate
loan ages of the related HECMs and weighted average information regarding various characteristics of the
HECMs relating to the Participations underlying the related HECM MBS.

The Underlying Certificates (Groups 2 and 11 and Subgroup 10B)

The Group 2 and 11 and Subgroup 10B Trust Assets are Underlying Certificates that represent benefi-
cial ownership interests in separate trusts, the assets of which evidence direct or indirect beneficial
ownership interests in certain Ginnie Mae Certificates. Each Underlying Certificate constitutes all or a por-
tion of a class of a separate Series of certificates described in the related Underlying Certificate Disclosure
Documents. Each Underlying Certificate Disclosure Document may be obtained from ginniemae.gov or the
Information Agent as described under “Available Information” in this Supplement. Investors are cautioned
that material changes in facts and circumstances may have occurred since the date of each Underlying Cer-
tificate Disclosure Document, including changes in prepayment rates, prevailing interest rates and other
economic factors, which may limit the usefulness of, and be directly contrary to the assumptions used in
preparing the information included in, such offering document. See “Underlying Certificates” in the Base
Offering Circular.

Each Underlying Certificate provides for monthly distributions and is further described in the tables
contained in Exhibits D and E to this Supplement. The tables also set forth information regarding the
approximate weighted average HECM age and gross coupon of the HECMs underlying each Underlying
Certificate.

The Participations and the HECMs

The Participations and the related HECMs underlying the Group 1, 3 through 9 and 12 through 15 and
Subgroup 10A Trust Assets are expected to have, on a weighted average basis, the characteristics set forth
in Exhibit A and the general characteristics described in the Base Offering Circular and the HECM MBS
Disclosure Documents. The Participations and the related HECMs underlying the Underlying Certificates
are expected to have, on a weighted average basis, the characteristics set forth in Exhibits D and E to this
supplement. The Participations are related to interests in advances made to borrowers and related
amounts in respect of first lien, single-family, fixed rate and adjustable rate residential HECM loans insured
by the Federal Housing Administration. See “The Ginnie Mae Certificates — General” in the Base Offering
Circular.

HECM borrowers may choose from various payment plans, which may be limited or influenced by
the characteristics of their particular HECM. These characteristics include, among other things, the value of
the mortgaged property, the amount disbursed to the HECM borrower at closing, the age of the HECM
borrower and in certain cases the age of any non-borrowing spouse, and the type of interest rate selected
by the HECM borrower at closing. HECM borrowers may have the ability to change to another available
payment plan at any time as long as the change complies with FHA requirements. The “single disburse-
ment lump sum” payment plan allows a single draw at closing of up to a specified percentage of the
principal limit of the HECM plus subsequent disbursements after closing for set-asides. The “tenure” pay-
ment plan guarantees that the borrower will receive equal monthly payments for so long as the property
remains the borrower’s principal residence. The “term” payment plan guarantees that the borrower will
receive monthly payments for a fixed term of months as selected by the borrower. The “line of credit” pay-
ment plan allows the borrower to draw up to the available line of credit and in amounts of the borrower’s
choosing. The “modified tenure” payment plan allows the borrower to set aside a portion of loan pro-
ceeds as a line of credit and receive the remaining balance in the form of equal monthly payments. The
“modified term” payment plan allows the borrower to set aside a portion of the loan proceeds as a line of
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credit and receive the remaining balance as equal monthly payments for a fixed period of time selected by
the borrower. Each payment plan is designed so that no repayments of principal or interest are required
until a Maturity Event occurs, which may be deferred in certain circumstances. Any HECM may be pre-
paid in whole or in part at any time without penalty under each of the payment plans. See “Risk
Factors — HECM borrowers may choose from various payment plans, each of which has different prepay-
ment characteristics that may affect the weighted average lives and yields of the securities” in this
Supplement.

Each monthly adjustable rate HECM MBS is backed by Participations related to adjustable rate HECMs
with interest rates that adjust (i) on a monthly basis, (i) in the month immediately following the issuance
of the related HECM MBS and (iii) on the same interest rate adjustment date equal to the first day of the
month. Each annual adjustable rate HECM MBS is backed by Participations related to adjustable rate
HECMs with interest rates that adjust () on an annual basis, (ii) within twelve (12) months following the
issuance of the related HECM MBS and (iii) notwithstanding anything to the contrary in the HECM MBS
Disclosure Documents, on the same or different interest rate adjustment dates. See “Risk Factors — The
morigage interest rate indices for the HECMs related to the participations directly or indirectly underlying
the group 1 through 9 and 11 through 15 trust assets are different than the interest rate indices for the
related securities, which may impact, perbaps significantly, the amount of intervest distributable to the
group 1 through 9 and 11 through 15 securities after any applicable initial fixed rate period of the related
HECMs” in this Supplement.

Specific information regarding the individual characteristics of the Participations and the related
HECMs is not available. For purposes of this Supplement, certain assumptions have been made regarding
the characteristics of the Participations and the related HECMs. However, the actual characteristics of many
of the Participations and the related HECMs will differ from the characteristics assumed, perhaps signifi-
cantly. This will be the case even if the weighted average characteristics of the Participations and the
related HECMs are the same as the assumed characteristics. Small differences in the characteristics of the
Participations and the related HECMs can have a significant effect on the Weighted Average Lives and
yields of the Securities. See “Terms Sheet — Assumed Characteristics of the HECMs and the Participations
Underlying the Group 1, 3 through 9 and 12 through 15 and Subgroup 10A Trust Assets,” “Terms
Sheet — Assumed Characteristics of the HECMs and the Participations Underlying the Group 2 and 11 and
Subgroup 10B Underlying Certificates,” “Risk Factors,” “Yield, Maturity and Prepayment Considerations”
and Exhibits A and E in this Supplement.

The Trustee Fee

The Sponsor will contribute certain Ginnie Mae Certificates in respect of the Trustee Fee. On each
Distribution Date, the Trustee will retain all principal and interest distributions received on such Ginnie
Mae Certificates in payment of the Trustee Fee.
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GINNIE MAE GUARANTY

The Government National Mortgage Association (“Ginnie Mae”), a wholly-owned corporate instru-
mentality of the United States of America within HUD, guarantees the timely payment of principal and
interest on the Securities. The General Counsel of HUD has provided an opinion to the effect that Ginnie
Mae has the authority to guarantee multiclass securities and that Ginnie Mae guaranties will constitute gen-
eral obligations of the United States, for which the full faith and credit of the United States is pledged.
See “Ginnie Mae Guaranty” in the Base Offering Circular.

DESCRIPTION OF THE SECURITIES

General

The description of the Securities contained in this Supplement is not complete and is subject to, and
is qualified in its entirety by reference to, all of the provisions of the Trust Agreement. See “Description of
the Securities” in the Base Offering Circular.

Form of Securities

Each Class of Securities other than the Residual Securities initially will be issued and maintained, and
may be transferred only on the Fedwire Book-Entry System. Beneficial Owners of Book-Entry Securities
will ordinarily hold these Securities through one or more financial intermediaries, such as banks, broker-
age firms and securities clearing organizations that are eligible to maintain book-entry accounts on the
Fedwire Book-Entry System. By request accompanied by the payment of a transfer fee of $25,000 per Cer-
tificated Security to be issued, a Beneficial Owner may receive a Regular Security in certificated form.

The Residual Securities will not be issued in book-entry form but will be issued in fully registered,
certificated form and may be transferred or exchanged, subject to the transfer restrictions applicable to
Residual Securities set forth in the Trust Agreement, at the Corporate Trust Office of the Trustee. See
“Description of the Securities — Forms of Securities; Book-Entry Procedures” in the Base Offering Circular.

Each Regular and MX Class will be issued in minimum dollar denominations of initial principal or
notional balance of $100,000 and integral multiples of $1 in excess of $100,000.

Distributions

Distributions on the Securities will be made on each Distribution Date as specified under “Terms
Sheet — Distribution Date” in this Supplement. On each Distribution Date for a Security, or in the case of
the Certificated Securities, on the first Business Day after the related Distribution Date, the applicable
Available Distribution Amount will be distributed to the related Holders of record as of the related Record
Date. Beneficial Owners of Book-Entry Securities will receive distributions through credits to accounts
maintained for their benefit on the books and records of the appropriate financial intermediaries. Holders
of Certificated Securities will receive distributions by check or, subject to the restrictions set forth in the
Base Offering Circular, by wire transfer. See “Description of the Securities — Distributions” and “— Method
of Distributions” in the Base Offering Circular.

Interest Distributions

The Interest Distribution Amount will be distributed or accrued as described under “Terms
Sheet — Distributions” in this Supplement.

* Interest will be calculated on the basis of a 360-day year consisting of twelve 30-day months.

* Interest distributable or accrued on any Class for any Distribution Date will consist of 30 days’
interest on its Class Principal Balance (or Class Notional Balance) as of the related Record Date.

Categories of Classes

For purposes of interest distributions, the Classes will be categorized as shown under “Interest Type”
on the front cover of this Supplement and on Schedule I to this Supplement. The abbreviations used in
this Supplement to describe the interest entitlements of the Classes are explained under “Class Types” in
Appendix I to the Base Offering Circular.
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Accrual Period

The Accrual Period for each Regular and MX Class is set forth in the table below:

Class Accrual Period

Delay Classes The calendar month preceding the related Distribution Date

Floating Rate Classes From the 20" day of the month preceding the month of the related
Distribution Date through the 19" day of the month of that Distribu-
tion Date

Floating Rate Classes

The Floating Rate Classes will bear interest as shown under “Terms Sheet — Interest Rates” in this
Supplement.

The Interest Rate for each of Classes AF, BF, CF, DF, EF, FA, FB, FC, FD, FE, FG, FH, FJ, FM, GF, HF, JF
and KF will be based on 30-day Average SOFR. The Trustee or its agent will determine 30-day Average
SOFR as described under “Description of the Securities — Interest Rate Indices — Determination of 30-day
Average SOFR” in the Base Offering Circular.

If 30-day Average SOFR ceases to be available or is no longer representative, a replacement rate will
be selected, as described under “Description of the Securities — Interest Rate Indices — Benchmark
Replacement” in the Base Offering Circular.

The Interest Rate for Class FL will be based on One-Month CME Term SOFR. The Trustee or its agent
will determine One-Month CME Term SOFR as described under “Description of the Securities — Interest
Rate Indices — Determination of CME Term SOFR” in the Base Offering Circular.

If CME Term SOFR ceases to be available or is no longer representative, a replacement rate will be
selected, as described under “Description of the Securities — Interest Rate Indices — Benchmark Replace-
ment” in the Base Offering Circular.

HECM MBS Weighted Average Coupon Classes

Each HECM MBS Weighted Average Coupon Class will bear interest as shown under “Terms
Sheet — Interest Rates” in this Supplement.

The interest that will be distributed or accrued, as applicable, on each HECM MBS Weighted Average
Coupon Class will be limited by the interest that is distributed or accrued in respect of the related Trust
Assets. With respect to the Participations underlying the Group 1 through 9 and 11 through 15 Trust
Assets, see “Risk Factors — Adjustable rate HECMs are subject to limitations on interest rate adjustments,
which may limit the amount of interest payable in respect of the related HECM MBS and may limit the
WACR on the related HECM MBS and the interest rates on the group 1 through 9 and 11 through 15 securi-
ties” in this Supplement and “Risk Factors — The morigage interest rate indices for the HECMs related to the
participations directly or indirectly underlying the group 1 through 9 and 11 through 15 trust assets are
different than the interest rate indices for the related securities, which may impact, perbaps significantly,
the amount of interest distributable to the group 1 through 9 and 11 through 15 securities after any appli-
cable initial fixed rate period of the related HECMs” in this Supplement. With respect to the Participations
underlying the Group 11 Trust Asset, see “Risk Factors — The Underlying Certificate WACR of the group 11
trust asset may limit the amount of interest distributed to or accrued on the related floating rate class” in
this Supplement.

The Trustee’s determination of One-Month CME Term SOFR and 30-day Average SOFR and its calcu-
lation of the Interest Rates will be final except in the case of clear error. Investors can obtain One-Month
CME Term SOFR and 30-day Average SOFR levels and Interest Rates for the current and preceding Accrual
Periods from ginniemae.gov or by calling the Information Agent at (800) 234-GNMA.

HECM MBS Accrual Classes

Each of Classes AF, BA, BF, CF, DF, EF, FA, FB, FC, FD, FE, FG, FH, FJ, FL, FM, GF, HF, JF and KF is a
HECM MBS Accrual Class. Interest will accrue on each HECM MBS Accrual Class and be distributed as
described under “HECM MBS Accrual Class” in Appendix II to the Base Offering Circular.
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Deferred Interest Amounts

Any interest accrued and unpaid on a Notional Class during the Accrual Period for any Distribution
Date that is not distributed because of an insufficiency in the related Available Distribution Amount for
such Distribution Date increases the related Deferred Interest Amount for such Notional Class. Any such
amounts distributable to the Holders of a Notional Class will be paid no later than the Final Distribution
Date of such Notional Class.

Principal Distributions

Amounts distributable in respect of principal will be distributed to the Holders entitled thereto as
described under “Terms Sheet — Distributions” in this Supplement. Investors can calculate the amount of
principal to be distributed with respect to any Distribution Date by using the Class Factors published in

«

the preceding and current months. See “— Class Factors” below.

Categories of Classes

For purposes of principal distributions, the Classes will be categorized as shown under “Principal
Type” on the front cover of this Supplement and on Schedule I to this Supplement. The abbreviations used
in this Supplement to describe the principal entitlements of the Classes are explained under “Class Types”
in Appendix I to the Base Offering Circular.

Notional Classes

The Notional Classes will not receive principal distributions based on their Class Notional Balances.
For convenience in describing interest distributions, the Notional Classes will have the original Class
Notional Balances shown on the front cover of this Supplement and on Schedule I to this Supplement. The
Class Notional Balances will be reduced or increased as shown under “Terms Sheet — Notional Classes” in
this Supplement.

Residual Securities

The Residual Securities will represent the beneficial ownership of the Residual Interest in the related
Issuing REMIC and the beneficial ownership of the Residual Interest in the related Pooling REMIC, as
described in “Certain United States Federal Income Tax Consequences” in the Base Offering Circular. The
Residual Securities have no Class Principal Balance and do not accrue interest. The Residual Securities will
be entitled to receive the proceeds of the disposition of any assets remaining in the related Trust REMICs
after the Class Principal Balance or Class Notional Balance of each Class of Regular Securities in the related
Security Group or Groups has been reduced to zero. However, any remaining proceeds are not likely to
be significant. The Residual Securities may not be transferred to a Plan Investor, a Non-U.S. Person or a
Disqualified Organization.

Class Factors

The Trustee will calculate and make available for each Class of Securities, no later than the day pre-
ceding the Distribution Date, the factor (carried out to eight decimal places) that when multiplied by the
Original Class Principal Balance (or original Class Notional Balance) of that Class, determines the Class
Principal Balance (or Class Notional Balance) after giving effect to the distribution of principal to be made
on the Securities (and any addition to the Class Principal Balance of a HECM MBS Accrual Class) or any
addition to or reduction of Class Notional Balance on that Distribution Date (each, a “Class Factor”).

*  The Class Factor for any Class of Securities for each month following the issuance of the Securi-
ties will reflect its remaining Class Principal Balance (or Class Notional Balance) after giving
effect to any principal distribution (or addition to principal) to be made or any addition to or
reduction of Class Notional Balance on the Distribution Date occurring in that month.

e The Class Factor for each Class for the month of issuance is 1.00000000.
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*  The Class Factors for the MX Classes and the Classes of REMIC Securities that are exchangeable
for the MX Classes will be calculated assuming that the maximum possible amount of each Class
is outstanding at all times, regardless of any exchanges that may occur.

e Investors may obtain current Class Factors on ginniemae.gov.

See “Description of the Securities — Distributions” in the Base Offering Circular.

Termination

The Trustee, at its option, may purchase or cause the sale of the Trust Assets and thereby terminate
the Trust on any Distribution Date on which the aggregate of the Class Principal Balances of the Securi-
ties is less than 1% of the aggregate Original Class Principal Balances of the Securities. The exercise of this
option may be influenced by a number of factors, including but not limited to, the value of the Trust
Assets then remaining in the Trust and general market conditions. The Trustee will be entitled to retain all
proceeds and any other amounts in excess of the termination price payable to the Securities under the
Trust Agreement.

On any Distribution Date upon the Trustee’s determination that the REMIC status of any Trust REMIC
has been lost or that a substantial risk exists that this status will be lost for the then current taxable year,
the Trustee will terminate such Trust REMIC and any related Trust REMIC and retire the related Securities.
For these purposes, the Trust REMICs and the Securities with corresponding numerical designations are
related as follows:

Trust REMICs Related Securities
Group 1 Issuing and Pooling REMICs Group 1 Securities
Group 2 Issuing and Pooling REMICs Group 2 Securities

Group 3 through 15 Issuing and Pooling REMICs Group 3 through 15 Securities

Upon any termination of the Trust (or one or more related Trust REMICs), the Holder of any related
outstanding Security (other than a Residual or Notional Class Security) will be entitled to receive that Hold-
er’s allocable share of the Class Principal Balance of that Class plus any accrued and unpaid interest
thereon at the applicable Interest Rate, and any Holder of any related outstanding Notional Class Security
will be entitled to receive that Holder’s allocable share of any accrued and unpaid interest thereon at the
applicable Interest Rate (including any related Deferred Interest Amount). The Residual Holders will be
entitled to their pro rata share of any assets remaining in the related Trust REMICs after payment in full of
the amounts described in the foregoing sentence. However, any remaining assets are not likely to be sig-
nificant.

With respect to each of Security Groups 1 and 2, a Holder of all of the outstanding Regular Securities
of such Security Group and the related Class of Residual Securities will have the right to purchase the
related Trust Assets upon three Business Days’ notice (the “Notice Period”). The purchase will be for cash
in an amount equal to (A)(1) the aggregate remaining principal balance, in the case of the Group 1 Secu-
rities, or the aggregate of the Class Al Deferred Interest Amounts, the Class CI Deferred Interest Amount,
the Class DI Deferred Interest Amount, the Class MI Deferred Interest Amount and the Class XI Deferred
Interest Amount (as each term is defined in the related Underlying Certificate Disclosure Document), in
the case of the Group 2 Securities, of the Trust Assets of such Security Group, but in no event less than the
aggregate outstanding principal amount, if any, plus Deferred Interest Amount, if any, of the Securities of
such Security Group, plus (ii) accrued interest on the Securities of such Security Group, less (B) amounts
on deposit in the related Trust REMICs, for distribution on the Securities of such Security Group, plus (C) a
$5,000 termination fee payable to the Trustee in connection with each Security Group to be terminated.
After the Notice Period, and upon such purchase, the Trustee will terminate the related Trust REMICs.
Upon such termination, the Trustee will distribute the cash proceeds of the sale of the related Trust Assets
to the Holder of the related Securities (which distribution may be offset against amounts due on the sale of
such assets), will cancel the Securities of the related Security Group and cause the removal from the
Book-Entry Depository Account of all Classes of the related Security Group, will cancel the related Class of
Residual Securities, and will credit the remaining Trust Assets in the related Security Group to the account
of the surrendering Holder.
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Notwithstanding anything to the contrary contained herein, no such termination will be allowed
unless the Trustee and Ginnie Mae are provided, at no cost to either the Trustee or Ginnie Mae, an Opin-
ion of Counsel, acceptable to the Trustee and Ginnie Mae, to the effect that such termination constitutes a
“qualified liquidation” under the REMIC Provisions, including Section 860F(a)(4) of the Code, and such ter-
mination will not result in a disqualification of any Trust REMIC that is not terminated at such time or the
imposition of any “prohibited transactions” or “contributions” tax under the REMIC Provisions on any Trust
REMIC that is not terminated at such time.

Modification and Exchange

All or a portion of the Classes of REMIC Securities specified on the front cover may be exchanged for
a proportionate interest in the related MX Class shown on Schedule I to this Supplement. Similarly, all or a
portion of the related MX Class may be exchanged for proportionate interests in the related Classes of
REMIC Securities. This process may occur repeatedly.

Each exchange may be effected only in proportions that result in the principal and interest entitle-
ments of the Securities received being equal to the entitlements of the Securities surrendered.

A Beneficial Owner proposing to effect an exchange must notify the Trustee through the Beneficial
Owner’s Book-Entry Depository participant. This notice must be received by the Trustee not later than two
Business Days before the proposed exchange date. The exchange date can be any Business Day other
than the last Business Day of the month. The notice must contain the outstanding principal or notional
balances of the Securities to be included in the exchange and the proposed exchange date. The notice is
required to be delivered to the Trustee by email to USBGNMATeam@USBank.com or in writing at its Cor-
porate Trust Office at One Federal Street, 3" Floor, Boston, MA 02110, Attention: Ginnie Mae REMIC
Program Agency Group 2024-H18. The Trustee may be contacted by telephone at (617) 603-6451 and by
fax at (617) 603-6644.

A fee will be payable to the Trustee in connection with each exchange equal to 1/32 of 1% of the out-
standing principal balance or notional balance of the Securities surrendered for exchange (but not less
than $2,000 or more than $25,000). The fee must be paid concurrently with the exchange.

The first distribution on a REMIC Security or an MX Security received in an exchange will be made on
the Distribution Date in the month following the month of the exchange. The distribution will be made to
the Holder of record as of the Record Date in the month of exchange.

See “Description of the Securities — Modification and Exchange” in the Base Offering Circular.
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YIELD, MATURITY AND PREPAYMENT CONSIDERATIONS

General

The prepayment experience of the HECMs will affect the Weighted Average Lives of and the yields
realized by investors in the related Securities.

*  The rate of principal payments (including prepayments or partial payments) of the HECMs relat-
ing to the Participations underlying the Securities and the Underlying Certificates depends on a
variety of economic, geographic, social and other factors, including prevailing market interest
rates, home values, HECM borrower mortality, qualifying non-borrowing spouse mortality,
divorce rates, changes in the value of the mortgaged property, the HECM borrower’s ability to
draw down additional funds without refinancing, FHA guidelines regarding HECMs, servicing
decisions and court imposed limits on the rights and remedies available to a Ginnie Mae Issuer
under the HECMs, and will affect the Weighted Average Lives and yields realized by investors in
the related Securities. HECMs may respond differently than traditional forward mortgage loans to
the factors that influence prepayment.

With respect to the related Trust Assets, the occurrence of any of the following events with respect to
a HECM related to the Participations underlying the related HECM MBS (each a “Maturity Event”) will, sub-
ject to deferral in certain circumstances, result in the holders of the Securities being entitled to a
distribution of principal:

e if a borrower dies and the property is not the principal residence of at least one surviving bor-
rower,

* if a borrower conveys all of his or her title in the mortgaged property and no other borrower
retains title to the mortgaged property,

e if the mortgaged property ceases to be the principal residence of a borrower for reasons other
than death and the mortgaged property is not the principal residence of at least one surviving
borrower,

* if a borrower fails to occupy the mortgaged property for a period of longer than 12 consecutive
months because of physical or mental illness and the mortgaged property is not the principal
residence of at least one other borrower, or

e if a borrower fails to perform any of its obligations under the HECM (for example, the failure of
the borrower to make certain agreed upon repairs to the mortgaged property or the failure of the
borrower to pay taxes and hazard insurance premiums).

Some HECMs may provide for the deferral of a Maturity Event when the last surviving borrower dies
with a non-borrowing spouse who satisfies FHA qualifying attributes and ongoing requirements for defer-
ral. This deferral ceases when the non-borrowing spouse fails to qualify or satisfy FHA requirements for
deferral, at which point the Maturity Event is no longer deferred and the HECM will become due and pay-
able in accordance with FHA procedures.

Generally, a HECM is not repaid immediately upon the occurrence of a Maturity Event, but continues
to accrue interest until the liquidation of the related mortgaged property and the repayment of the HECM
or the receipt of insurance proceeds from FHA. Any resulting shortfall to investors in the related Securi-
ties with respect to any Participations in the related HECM will be covered by Ginnie Mae pursuant to its
guaranty of the Securities.

A Ginnie Mae Issuer is obligated to purchase all Participations related to a HECM when the outstand-
ing principal amount of the related HECM is equal to or greater than 98% of the “Maximum Claim
Amount,” and a Ginnie Mae Issuer has the option to purchase all Participations related to a HECM to the
extent that any borrower’s request for an additional advance in respect of any HECM, if funded, together
with the outstanding principal amount of the related HECM is equal to or greater than 98% of the “Maxi-
mum Claim Amount” or when a HECM becomes, and continues to be, due and payable in accordance
with its terms, as applicable (any such purchase referred to herein as a “Ginnie Mae Issuer Purchase
Event”). In connection with such repurchase, the Ginnie Mae Issuer will pay an amount (the “Release

S-28



Price”) equal to the outstanding principal amount of all of the Participations related to such HECMs, and
Ginnie Mae will relinquish all right, title and interest it has in the HECMs and the related Participations.
With respect to each Participation, the “outstanding principal amount” of such Participation is the original
principal amount of such Participation as of the related Issue Date of the related HECM MBS, increased by
the Accrued Interest with respect to such Participation and decreased by any payments made in respect of
such Participation. For purposes of determining the Release Price, the “Accrued Interest” with respect to
any Participation is the aggregate interest accrued, compounded on a monthly basis, allocable to the Par-
ticipation at the related Participation Interest Rate for each month (in each case, after taking into account
any payments made in reduction of such Participation) from and including the Issue Date through the last
day of the reporting month (as such term is defined in the Ginnie Mae guaranty agreement for the related
HECM MBS) in which the Participation is to be purchased. The Participations relating to the HECM must
be purchased by the Ginnie Mae Issuer at the end of the reporting month in which the outstanding prin-
cipal balance of the HECM equals or exceeds 98% of the Maximum Claim Amount for such HECM. The
Release Price will be passed through to the related securityholders on the Distribution Date following the
month in which such Ginnie Mae Issuer Purchase Event occurs.

Higher levels of One-Month Adjusted CME Term SOFR, One-Year Adjusted CME Term SOFR or
One-Year CMT, as applicable, and additional draws on HECMs will increase the rate at which the related
HECMs will reach their Maximum Claim Amounts. Any payment in respect of the related Securities result-
ing from a Ginnie Mae Issuer Purchase Event will reduce the Weighted Average Lives of such Securities
and will affect, perhaps significantly, the yields on such Securities.

The occurrence of voluntary prepayments by a borrower, Maturity Events and Ginnie Mae Issuer Pur-
chase Events will accelerate the distribution of principal of the Securities. It is uncertain when any
amounts might be paid on securities backed by Participations in HECMs because it is uncertain (i) whether
a HECM borrower will choose to prepay amounts advanced in whole or in part, (i) when any Maturity
Event might occur and whether that Maturity Event will be deferred and (iii) when any Ginnie Mae Issuer
Purchase Event might occur. Investors in the Securities are urged to review the discussion under “Risk Feac-
tors — It is uncertain when payments will be made in respect of securities backed by HECM MBS” in this
Supplement and also the HECM MBS Disclosure Documents.

Under certain circumstances, the Trustee has the option to purchase the Trust Assets, thereby effect-
ing early retirement of the Securities. See “Description of the Securities — Termination” in this Supplement.

Investors in the Group 2, 10 and 11 Securities are urged to review the discussion under “Risk Feac-
tors — The rate of reduction or increase in the principal or notional balance of the underlying certificates
will directly affect the rate of reduction or increase in the principal and notional balances of the group 2,
10 and 11 securities” in this Supplement.

Final Distribution Date

The Final Distribution Date for each Class, which is set forth on the front cover of this Supplement or
on Schedule T to this Supplement, is the latest date on which the related Class Principal Balance or Class
Notional Balance will be reduced to zero. In the case of each Notional Class, the related Deferred Interest
Amount will be reduced to zero no later than the Final Distribution Date for such Notional Class.

*  The actual retirement of any Class may occur earlier than its Final Distribution Date.

*  According to the terms of the Ginnie Mae Guaranty, Ginnie Mae will guarantee payment in full of
the Class Principal Balance of each Class of Securities no later than its Final Distribution Date.

Modeling Assumptions

The tables that follow have been prepared on the basis of the characteristics of the Underlying Certifi-
cates and the following assumptions (the “Modeling Assumptions”), among others:

1. The HECMs and related Participations underlying the Group 1, 3 through 9 and 12 through 15 and
Subgroup 10A Trust Assets have the assumed characteristics shown in Exhibit A, and the HECMs and
related Participations underlying the Group 2 and 11 and Subgroup 10B Trust Assets have the assumed
characteristics shown in Exhibit E.
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2. The HECMs prepay at the constant percentages of the prepayment curve (described below and in
Exhibit B) shown in the related table.

3. Draw activity occurs on the first day of the month and payments on the HECMs occur on the last
day of the month, whether or not a Business Day, commencing in October 2024.

4. Distributions, if any, on the Securities are always received on the 20™ day of the month, whether or
not a Business Day, commencing in November 2024.

5. A termination of the Trust, any Trust REMIC or any Underlying Trust does not occur.
6. The Closing Date for the Securities is October 30, 2024.

7. No expenses or fees are paid by the Trust other than the Trustee Fee, which is paid as described
under “The Trust Assets — The Trustee Fee” in this Supplement.

8. Distributions on the Underlying Certificates are made as described in the Underlying Certificate Dis-
closure Documents.

9. HECM borrowers who have the ability to do so draw at the annualized draw rate determined in
accordance with the constant percentages of the draw curve shown in Exhibit C (the “Draw Rate”). The
Draw Rate (converted to an equivalent monthly factor) is applied to the Maximum Claim Amount.

10. If a mandatory Ginnie Mae Issuer Purchase Event occurs with respect to a HECM, the purchase of
the related Participation timely occurs. No optional Ginnie Mae Issuer Purchase Events occur.

11. The initial Interest Rates on the Group 1, 3 through 9 and 12 through 15 Securities will be based
on the initial rates as shown under “Terms Sheet — Interest Rates” in this Supplement; however, the inter-
est rate on the Group 1, 3 through 9 and 12 through 15 adjustable rate HECMs for the first Distribution
Date is based on the information set forth in Exhibit A. The Interest Rates on the Group 1, 3 through 9 and
12 through 15 Floating Rate Securities will adjust monthly. For purposes of the Group 1, 3 through 9 and
12 through 15 decrement tables, in all periods on or subsequent to the applicable Approximate Weighted
Average Next Rate Reset Month shown in Exhibit A, the constant value shown of the applicable index
shown in Exhibit A with respect to any such decrement table is used to calculate the interest rate with
respect to the Group 1, 3 through 9 and 12 through 15 HECMs, while on all Distribution Dates occurring
after the first Distribution Date, the constant value shown of the applicable index shown in the Terms
Sheet with respect to any such decrement table is used to calculate the interest rate with respect to the
applicable Class.

12. The initial Interest Rate on the Group 2 Securities will be based on the initial rate as shown under
“Terms Sheet — Interest Rates” in this Supplement; however, the interest rate on the Group 2 adjustable
rate HECM s for the first Distribution Date is based on the information set forth in Exhibit E. For purposes
of the Group 2 decrement tables, in all periods on or subsequent to the applicable Approximate Weighted
Average Next Rate Reset Month shown in Exhibit E, the constant value shown of the applicable index
shown in Exhibit E with respect to any such decrement table is used to calculate the interest rate with
respect to the Group 2 HECMs, while on all Distribution Dates occurring after the first Distribution Date,
the constant value shown of One-Month Adjusted CME Term SOFR with respect to any such decrement
table is used to calculate the interest rate with respect to the applicable Class and the Group 2 Trust
Assets.

13. The initial Interest Rates on the Group 11 Securities will be based on the initial rates as shown
under “Terms Sheet — Interest Rates” in this Supplement; however, the interest rate on the Group 11
adjustable rate HECMs for the first Distribution Date is based on the information set forth in Exhibit E. The
Interest Rates on the Group 11 Floating Rate Securities will adjust monthly. For purposes of the Group 11
decrement tables, in all periods on or subsequent to the applicable Approximate Weighted Average Next
Rate Reset Month shown in Exhibit E, the constant value shown of the applicable index shown in
Exhibit E with respect to any such decrement table is used to calculate the interest rate with respect to the
Group 11 HECMs, while on all Distribution Dates occurring after the first Distribution Date, (i) the con-
stant value shown of One-Month Adjusted CME Term SOFR with respect to any such decrement table is

S-30



used to calculate the interest rate with respect to the Group 11 Trust Asset and (ii) the constant value
shown of the applicable index shown in the Terms Sheet with respect to any such decrement table is used
to calculate the interest rate with respect to the applicable Class.

14. The HECMs and the Participations underlying the Group 2, 3, 11, 12 and 14 Trust Assets and, in
the case of Pool DE2773, the Group 15 Trust Assets each have annual interest rate adjustment caps of 2%.
There are no periodic interest rate adjustment caps on the HECMs and the Participations underlying the
Group 1, 4, 5,6, 7,8, 9, 13 and 15 Trust Assets (other than Pool DE2773 included in Trust Asset Group 15).

15. The original term of the HECMs is 50 years. If a HECM remains outstanding after its original term
of 50 years, a mandatory Ginnie Mae Issuer Purchase Event occurs with respect to such HECM.

16. No borrower changes payment plans.
17. Each Class is held from the Closing Date and is not exchanged in whole or in part.

18. Draws occur each month in respect of the Monthly Servicing Fee, if any, as set forth on Exhibit A
or Exhibit E. No draws occur in respect of any set asides for property charges (such as taxes, hazard insur-
ance, ground rents or assessments) Or repairs.

19. As of the Closing Date, the Cumulative Deferred Interest Amount for each Group 2 Trust Asset is
set forth on Exhibit D.

When reading the tables and the related text, investors should bear in mind that the Modeling
Assumptions, like any other stated assumptions, are unlikely to be entirely consistent with actual experi-
ence.

*  For example, most of the HECMs will not have the characteristics assumed, many Distribution
Dates will occur on a Business Day after the 20" of the month, draw activity and prepayments, if
any, will occur throughout the month, draws will occur in respect of set asides for property
charges and repairs, the Trustee may cause a termination of the Trust as described under
“Description of the Securities — Termination” in this Supplement.

e In addition, distributions on the Securities are based on Certificate Factors and Calculated Certifi-
cate Factors, as applicable, which may not reflect actual receipts on the Trust Assets.

See “Description of the Securities — Distributions” in the Base Offering Circular.

Decrement Tables

Prepayments of mortgage loans are commonly measured by a prepayment standard or model. The
model used in this Supplement is based on a prepayment curve (“PPC”) consisting of a series of Constant
Prepayment Rates (“CPRs”). CPR is the standard prepayment assumption model of The Securities Industry
and Financial Markets Association. CPR represents a constant rate of prepayment on the HECMs each
month relative to the then outstanding aggregate principal balance of the HECMs for the life of those
HECMs. See “Yield, Maturity and Prepayment Considerations — Standard Prepayment Assumption Models”
in the Base Offering Circular.

The PPC and Draw Rates are based on the respective percentages in effect beginning on each Distri-
bution Date as indicated in Exhibits B and C.

The decrement tables set forth below are based on the assumption that the HECMs prepay at the indi-
cated percentages of PPC (the “PPC Prepayment Assumption Rates”). As used in the tables, each of the
PPC Prepayment Assumption Rates reflects a percentage of the 100% PPC assumed prepayment curve.
The HECMs will not prepay at any of the PPC Prepayment Assumption Rates, and the timing of
changes in the rate of prepayments actually experienced on the HECMs will not follow the pat-
tern described for the PPC assumption.

The decrement tables set forth below illustrate the percentage of the Original Class Principal Balance
(or, in the case of a Notional Class, the original Class Notional Balance) that would remain outstanding fol-
lowing the distribution made each specified month for each Regular or MX Class, based on the
assumptions that the related HECMs prepay at the PPC Prepayment Assumption Rates set forth in such
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tables, One-Month CME Term SOFR, One-Month Adjusted CME Term SOFR, One-Year Adjusted CME Term
SOFR, 30-day Average SOFR and One-Year CMT, as applicable, are constant at the rates set forth in such
tables and draws, if any, occur at the Draw Rates set forth in Exhibit C. The percentages set forth in the follow-
ing decrement tables have been rounded to the nearest whole percentage (including rounding down to zero).

The decrement tables also indicate the Weighted Average Life of each Class under each PPC Prepay-
ment Assumption Rate and each indicated level of One-Month CME Term SOFR, One-Month Adjusted CME
Term SOFR, One-Year Adjusted CME Term SOFR, 30-day Average SOFR and One-Year CMT, as applicable.
The Weighted Average Life of each Class is calculated by:

(a) multiplying the net reduction, if any, of the Class Principal Balance (or the net reduction of the
Class Notional Balance, in the case of a Notional Class) from one Distribution Date to the next
Distribution Date by the number of years from the date of issuance thereof to the related Distri-
bution Date,

(b) summing the results, and

(o) dividing the sum by the aggregate amount of the assumed net reductions in principal balance or
notional amount, as applicable, referred to in clause (a).

The information shown for each Notional Class is for illustrative purposes only, as a Notional Class is
not entitled to distributions of principal based on its Class Notional Balance and has no Weighted Average
Life. The Weighted Average Life shown for each Notional Class has been calculated on the assumption that
a reduction in the Class Notional Balance thereof is a distribution of principal and further does not factor
in any entitlement to the applicable Deferred Interest Amount. See the footnotes below related to the dec-
rement tables for each Notional Class.

The Weighted Average Lives are likely to vary, perhaps significantly, from those set forth in
the tables below due to the differences between the actual characteristics of the HECMs related
to the Participations underlying the related Trust Assets and the Modeling Assumptions.
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Distribution Date
Initial Percent . . . .
October 2025 . . . .
October 2026 . . . .
October 2027 . . . .
October 2028 . . . .
October 2029 . . . .
October 2030 . . . .
October 2031 . . . .
October 2032 . . . .
October 2033 . . . .
October 2034 . . . .
October 2035 . . . .
October 2036 . . . .
October 2037 . . . .
October 2038 . . . .
October 2039 . . . .
October 2040 . . . .
October 2041 .

October 2042 and
thereafter. . . . .

Weighted Average
Life (years). . . .

Distribution Date

Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031 . . .
October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041

October 2042 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 1
PPC Prepayment Assumption Rates

Class AF
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class AF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class AF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%

O = = =
oS O O O
[l ol el

SO O O O W
SO O O O W

131 98 83 7.1 6.2

0% 75% 100% 125% 150%

213 111 88 69 54
3 1 1 1 1
2 1 0 0 0
1 0 0 0 0
1 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

77 75 7.2 6.7 6.1

PPC Prepayment Assumption Rates

0% 75% 100% 125% 150%

155 118 107 97 88
173 118 103 89 77
193 116 96 80 65

214 112 88 69 54
3 1 1 1 1
2 1 0 0 0
1 0 0 0 0
1 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

76 75 7.1 6.6 6.1

Class IA*
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class IA*
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class IA*
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%

202 43 24 13 7
125 21 11 6 3
1 0 0 0 0
1 0 0 0 0
1 0 0 0 0
0 0 0 0 0

131 98 83 7.1 6.2

0% 75% 100% 125% 150%

194 116 96 80 65

215 112 88 69 54
3 1 1 1 1
2 1 0 0 0
1 0 0 0 0
1 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
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77 75 72 6.7 6.1
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76 75 7.1 6.6 6.1

*  The decrement tables for Class IA reflect only the Class IA Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class IA Notional Balance at the Class IA Interest Rate, Class IA is entitled to
the Class TA Deferred Interest Amount. No representation is made about the timing of distributions of
the Class TA Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IA.
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Security Group 2
PPC Prepayment Assumption Rates

Class 10* Class 10* Class 10*

4.89448% One-Month Adjusted 6.33224% One-Month Adjusted 7.77000% One-Month Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
4.12000% One-Year Adjusted 4.67000% One-Year Adjusted 5.22000% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . ERWEW EEWEW EEWWE
October 2025 . . . 107 89 83 77 71 107 89 83 77 71 107 89 83 77 71
October 2026 . . . 8 58 50 43 36 8 58 50 43 36 83 57 49 42 3
October 2027 . . . 26 14 11
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031 . . .
October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058

October 2059 and
thereafter . . . .
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Weighted Average
Life (years) . . . 49 22 2.0 1.8 1.7 47 21 1.9 1.8 1.6 46 21 1.9 1.7 1.6

*  The decrement tables for Class 1O reflect only the Class IO Notional Balance at various rates of PPC
and at various levels of One-Month Adjusted CME Term SOFR and One-Year Adjusted CME Term
SOFR. In addition to the current interest accrual amount on the Class IO Notional Balance at the
Class 1O Interest Rate, Class 10O is entitled to the Class 10 Deferred Interest Amount. No representa-
tion is made about the timing of distributions of the Class IO Deferred Interest Amount other than that
such amount will be paid no later than the Final Distribution Date for Class IO.
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Security Group 3
PPC Prepayment Assumption Rates

Class AT* Class AT* Class AT*
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent. . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025. . . . 108 91 86 80 75 108 92 86 81 75 108 92 86 81 75
October 2026. . . . 115 82 72 63 54 118 83 73 64 55 118 84 74 64 55
October 2027. . . . 86 51 42 34 27 45 26 22 18 14 40 24 20 16 13
October 2028. . . . 16 8 6 4 3 11 5 4 3 2 10 5 4 3 2
October 2029. . . . 10 4 3 2 1 11 4 3 2 1 11 4 3 2 1
October 2030. . . . 11 3 2 1 1 12 4 2 1 1 12 4 2 1 1
October 2031. . . . 12 3 2 1 0 13 3 2 1 0 13 3 2 1 0
October 2032. . . . 13 2 1 1 0 14 3 1 1 0 14 3 1 1 0
October 2033. . . . 14 2 1 0 0 15 2 1 0 0 16 2 1 0 0
October 2034. . . . 15 2 1 0 0 17 2 1 0 0 17 2 1 0 0
October 2035. . . . 16 1 0 0 0 18 1 1 0 0 19 1 1 0 0
October 2036. . . . 17 1 0 0 0 20 1 0 0 0 20 1 0 0 0
October 2037. . . . 18 1 0 0 0 22 1 0 0 0 22 1 0 0 0
October 2038. . . . 20 1 0 0 0 24 1 0 0 0 24 1 0 0 0
October 2039. . . . 21 0 0 0 0 26 1 0 0 0 26 1 0 0 0
October 2040 . . . . 23 0 0 0 0 28 0 0 0 0 29 0 0 0 0
October 2041. . . . 24 0 0 0 0 31 0 0 0 0 31 0 0 0 0
October 2042. . . . 26 0 0 0 0 33 0 0 0 0 34 0 0 0 0
October 2043 . . . . 28 0 0 0 0 35 0 0 0 0 34 0 0 0 0
October 2044 . . . . 30 0 0 0 0 32 0 0 0 0 32 0 0 0 0
October 2045 . . . . 32 0 0 0 0 25 0 0 0 0 25 0 0 0 0
October 2046. . . . 33 0 0 0 0 23 0 0 0 0 24 0 0 0 0
October 2047 . . . . 30 0 0 0 0 19 0 0 0 0 9 0 0 0 0
October 2048. . . . 26 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2049. . . . 21 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2050. . . . 21 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2051. . . . 7 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2052. . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2053. . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2054. . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2055. . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2056. . . . 1 0 0 0 0 2 0 0 0 0 1 0 0 0 0
October 2057. . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2058. . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2059. . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2060. . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2061. . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062. . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063. . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065. . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2066. . . . 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
October 2067 . . . . 0 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2068 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 9.6 30 27 2.4 2.1 87 28 2.5 2.2 2.0 87 28 2.5 2.2 2.0

*  The decrement tables for Class Al reflect only the Class AI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year Adjusted CME Term SOFR. In addition to
the current interest accrual amount on the Class Al Notional Balance at the Class Al Interest Rate,
Class Al is entitled to the Class Al Deferred Interest Amount. No representation is made about the
timing of distributions of the Class AI Deferred Interest Amount other than that such amount will be
paid no later than the Final Distribution Date for Class Al.
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Distribution Date

Initial Percent. . . .
October 2025. . . .
October 2026. . . .
October 2027 . . . .
October 2028. . . .
October 2029. . . .
October 2030. . . .
October 2031. . . .
October 2032. . . .
October 2033. . . .
October 2034. . . .
October 2035. . . .
October 2036. . . .
October 2037. . . .
October 2038. . . .
October 2039. . . .
October 2040. . . .
October 2041. . . .
October 2042. . . .
October 2043 . . . .
October 2044 . . . .
October 2045 . . . .
October 2046. . . .
October 2047 . . . .
October 2048. . . .
October 2049 . . . .
October 2050. . . .
October 2051. . . .
October 2052. . . .
October 2053. . . .
October 2054 . . . .
October 2055. . . .
October 2056. . . .
October 2057. . . .
October 2058. . . .
October 2059. . . .
October 2060. . . .
October 2061 . . . .
October 2062. . . .
October 2063. . . .
October 2064 . . . .
October 2065. . . .
October 20066. . . .

October 2067 .

October 2068 and
thereafter . . . .

Weighted Average

Life (years) . . .

Security Group 3
PPC Prepayment Assumption Rates

Class FA Class FA Class FA
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
106 91 86 80 75 108 92 86 81 75 108 92 86 81 75
112 82 72 63 54 116 83 73 64 55 118 84 74 64 55
83 51 42 34 27 44 26 22 18 14 40 24 20 16 13
16 8 6 4 3 11 5 4 3 2 10 5 4 3 2
10 4 3 2 1 11 4 3 2 1 11 4 3 2 1
10 3 2 1 1 12 4 2 1 1 12 4 2 1 1
11 3 2 1 0 13 3 2 1 0 13 3 2 1 0
12 2 1 1 0 14 3 1 1 0 14 3 1 1 0
12 2 1 0 0 15 2 1 0 0 16 2 1 0 0
13 2 1 0 0 16 2 1 0 0 17 2 1 0 0
14 1 0 0 0 17 1 1 0 0 19 1 1 0 0
14 1 0 0 0 19 1 0 0 0 20 1 0 0 0
15 1 0 0 0 20 1 0 0 0 22 1 0 0 0
16 1 0 0 0 22 1 0 0 0 24 1 0 0 0
17 0 0 0 0 24 1 0 0 0 26 1 0 0 0
18 0 0 0 0 26 0 0 0 0 29 0 0 0 0
19 0 0 0 0 28 0 0 0 0 31 0 0 0 0
20 0 0 0 0 30 0 0 0 0 34 0 0 0 0
21 0 0 0 0 32 0 0 0 0 34 0 0 0 0
23 0 0 0 0 29 0 0 0 0 32 0 0 0 0
24 0 0 0 0 22 0 0 0 0 25 0 0 0 0
24 0 0 0 0 21 0 0 0 0 24 0 0 0 0
22 0 0 0 0 17 0 0 0 0 9 0 0 0 0
19 0 0 0 0 2 0 0 0 0 2 0 0 0 0
15 0 0 0 0 1 0 0 0 0 2 0 0 0 0
15 0 0 0 0 1 0 0 0 0 2 0 0 0 0
5 0 0 0 0 2 0 0 0 0 2 0 0 0 0
1 0 0 0 0 1 0 0 0 0 2 0 0 0 0
1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
1 0 0 0 0 2 0 0 0 0 1 0 0 0 0
1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
82 30 2.7 2.4 2.1 82 28 2.5 2.2 2.0 87 28 2.5 2.2 2.0
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Distribution Date

Initial Percent. . . .
October 2025. . . .
October 2026. . . .
October 2027. . . .
October 2028. . . .
October 2029. . . .
October 2030. . . .
October 2031. . . .
October 2032. . . .
October 2033. . . .
October 2034 . . . .
October 2035. . . .
October 2036. . . .

October 2037 .

October 2038 and
thereafter . . . .

Weighted Average

Life (years) . . .

Security Group 4

PPC Prepayment Assumption Rates

Class BI*
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class BI*
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class BI*
15.51100% 30-day Average SOFR
14.6990% One-Year CMT

0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
106 104 103 102 101 11 109 108 107 106 111 109 108 107 106
113 104 101 98 95 124 114 111 108 105 124 114 111 108 105
120 101 96 90 85 139 117 111 104 98 139 117 111 104 98
127 97 8 81 73 155 119 108 98 89 155 119 108 98 89
135 92 81 70 61 170 117 102 89 77 170 117 102 89 77
143 86 72 60 49 190 115 96 80 66 190 115 96 80 66
150 79 62 49 38 213 112 89 70 54 213 112 89 70 54
159 72 54 40 29 3 02 1 1 1 3 02 1 1 1
169 65 46 32 22 1 1 0o 0 o0 1 1 0 0 0
179 57 38 25 15 o 0 0o 0 0 o 0 0 0 0
19 50 31 18 11 o 0 0o 0 0 o 0 0 0 0
200 44 25 147 o 0 0o 0 0 o 0 0 0 0
212 37 19 10 5 o 0 0o 0 0 o 0 0 0 0

o 0 0 0 0 o 0 0 0 0 o 0 0 0 0
133 99 84 72 63 78 77 73 68 62 78 77 73 68 62

*  The decrement tables for Class BI reflect only the Class BI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class BI Notional Balance at the Class BI Interest Rate, Class BI is entitled to
the Class BI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class BI Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class BI.

Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037

October 2038 and
thereafter . . . .

Weighted Average
Life (years) . . .

PPC Prepayment Assumption Rates

Class FB
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FB
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FB
15.51100% 30-day Average SOFR
14.6990% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 104 103 102 101
112 103 101 98 95
119 101 95 90 85
126 97 8 80 73
133 92 8 70 6l
141 8 72 60 49
147 78 62 49 38
155 72 54 40 29
165 64 46 32 22
174 57 38 24 15
184 50 31 18 11
195 44 25 14 7
205 37 19 10 5

o 0 0o 0 0
132 99 84 72 63

0% 75% 100% 125% 150%
100 100 100 100 100
111 109 108 107 106
124 114 111 108 104
138 117 111 104 98
154 119 108 98 89
170 116 102 89 77
189 115 96 80 66
211 112 89 70 sS4
3 2 1 1 1
1 1 0 0o 0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
78 77 73 68 62
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0% 75% 100% 125% 150%
100 100 100 100 100
111 109 108 107 106
124 114 111 108 105
139 117 111 104 98
155 119 108 98 89
170 117 102 8 77
190 115 96 80 66
213 112 89 70 54
3 02 1 1 1
11 0 0 o0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
o 0 0 0 0
78 77 73 68 62



Distribution Date

Initial Percent. . . .
October 2025. . . .
October 2026. . . .
October 2027. . . .
October 2028. . . .
October 2029. . . .
October 2030. . . .
October 2031. . . .
October 2032. . . .
October 2033. . . .
October 2034 . . . .
October 2035. . . .
October 2036. . . .
October 2037. . . .
October 2038. . . .
October 2039. . . .
October 2040. . . .
October 2041. . . .
October 2042. . . .
October 2043 . . . .
October 2044 . . . .
October 2045. . . .
October 2046. . . .
October 2047 . . . .
October 2048. . . .

October 2049 .

October 2050 and
thereafter . . . .

Weighted Average

Life (years) . . .

Security Group 5
PPC Prepayment Assumption Rates

Class BF

4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class BF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class BF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0%

75%

100%

125%

150%

100 100
106 99
112 95
119 91
126 85
133 79
141 72
149 65
82 33
77 27
73 21
55 14
59 12
62 10
12 1
13 1
14 1
15 1
15 1
8§ 0

9 0

9 0
0 0
11 0
0

0

0 0
11.1 7.6

SO O O O O O O O O O O = N N ®

6.4

o]

SO O O O O O O O O O O O N W W

5.5

SO O O O O O O O O O O O = N W B

4.7

0% 75% 100% 125% 150%

160 94 78 64 52
107 57 45 36 28
67 33 25 19 15
13 5 4 3 2
14 5 3 2 1
15 4 3 2 1
8 1 1 0 0
8 1 1 0 0
9 1 0 0 0
10 1 0 0 0
11 1 0 0 0
10 0 0 0 0
11 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

75 66 59 53 4.7

S-38

0% 75% 100% 125% 150%

147 99 80 74 64
162 95 79 65 53

105 55 44 35 27
64 31 24 19 14
13 5 4 3 2
14 5 3 2 1
15 4 2 1 1

8 1 1 0 0
8 1 1 0 0
9 1 0 0 0
10 1 0 0 0
11 1 0 0 0
10 0 0 0 0
11 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

74 65 59 5.2 4.7



Security Group 5
PPC Prepayment Assumption Rates

Class IB* Class IB* Class IB*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%

Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 96 93 91 110 102 99 96 94 110 102 99 97 94
October 2026 . . . 113 95 90 84 79 120 102 96 90 85 121 102 96 91 85
October 2027 . . . 120 91 82 74 67 132 100 91 82 74 133 101 92 83 75
October 2028 . . . 127 85 74 64 55 145 98 85 73 63 147 99 86 74 64
October 2029 . . . 135 79 65 53 43 160 94 78 64 52 162 95 79 65 53
October 2030 . . . 144 72 56 44 33 107 57 45 30 28 105 55 44 35 27
October 2031 . . . 152 65 48 35 25 67 33 25 19 15 64 31 24 19 14
October 2032 . . . 84 33 24 17 11 13 5 4 3 2 13 5 4 3 2
October 2033 . . . 79 27 18 12 8 14 5 3 2 1 14 5 3 2 1
October 2034 . . . 75 21 14 8 5 16 4 3 2 1 15 4 2 1 1
October 2035 . . . 57 14 8 b) 3 8 1 1 0 0 8 1 1 0 0
October 2036 . . . 61 12 7 3 2 8 1 1 0 0 8 1 1 0 0
October 2037 . . . 64 10 5 2 1 9 1 0 0 0 9 1 0 0 0
October 2038 . . . 13 1 1 0 0 10 1 0 0 0 10 1 0 0 0
October 2039 . . . 14 1 0 0 0 11 1 0 0 0 11 1 0 0 0
October 2040 . . . 15 1 0 0 0 10 0 0 0 0 10 0 0 0 0
October 2041 . . . 15 1 0 0 0 11 0 0 0 0 11 0 0 0 0
October 2042 . . . 16 1 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2043 . . . 9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2044 . . . 10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2045 . . . 10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2046 . . . 11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2047 . . . 11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2048 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0

October 2050 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average

Life (years) . . . 112 76 64 5.5 4.7 7.5 6.6 5.9 5.3 4.7 7.4 65 5.9 5.2 4.7

*  The decrement tables for Class IB reflect only the Class IB Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class IB Notional Balance at the Class IB Interest Rate, Class IB is entitled to
the Class IB Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IB Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IB.
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Security Group 6
PPC Prepayment Assumption Rates

Class CF
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class CF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class CF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150%
Initial Percent . . . E % W W W
October 2025 . . . 106 98 96 93 90
October 2026 . . . 112 95 89 83 78
October 2027 . . . 119 90 81 73 66
October 2028 . . . 124 83 72 62 53
October 2029 . . . 132 77 63 51 42
October 2030 . . . 139 70 55 42 32
October 2031 . . . 139 60 44 32 23
October 2032 . . . 47 20 15 11 7
October 2033 . . . 50 18 12 8 5
October 2034 . . . 49 15 10 6 4
October 2035 . . . 52 13 8 5 3
October 2036 . . . 55 11 6 3 2
October 2037 . . . 58 10 5 2 1
October 2038 . . . 8 1 0 0 0
October 2039 . . . 8 1 0 0 0
October 2040 . . . 8 0 0 0 0
October 2041 . . . 9 0 0 0 0
October 2042 . . . 9 0 0 0 0
October 2043 . . . 10 0 0 0 0
October 2044 . . . 11 0 0 0 0
October 2045 . . . 11 0 0 0 0
October 2046 . . . 12 0 0 0 0
October 2047 . . . 13 0 0 0 0
October 2048 and

thereafter . . . . 0 0 0 0 0
Weighted Average

Life (years) . . . 106 7.1 61 52 45

0% 75% 100% 125% 150%

67 28 21 15 11
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75 63 57 5.0 4.5
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Security Group 6
PPC Prepayment Assumption Rates

Class CI*
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class CI*
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class CI*
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150%
Initial Percent . . . E % W W W
October 2025 . . . 106 98 96 93 90
October 2026 . . . 113 95 89 83 78
October 2027 . . . 120 90 81 73 66
October 2028 . . . 126 83 72 62 53
October 2029 . . . 134 77 63 51 42
October 2030 . . . 142 70 55 42 32
October 2031 . . . 141 60 44 32 23
October 2032 . . . 48 20 15 11 7
October 2033 . . . 51 18 12 8 5
October 2034 . . . 51 15 10 6 4
October 2035 . . . 54 13 8 b) 3
October 2036 . . . 57 11 6 3 2
October 2037 . . . 61 10 5 2 1
October 2038 . . . 1 0 0 0
October 2039 . . . 8 1 0 0 0
October 2040 . . . 9 0 0 0 0
October 2041 . . . 9 0 0 0 0
October 2042 . . . 10 0 0 0 0
October 2043 . . . 11 0 0 0 0
October 2044 . . . 11 0 0 0 0
October 2045 . . . 12 0 0 0 0
October 2046 . . . 13 0 0 0 0
October 2047 . . . 14 0 0 0 0
October 2048 and

thereafter . . . . 0 0 0 0 0
Weighted Average

Life (years) . . . 107 7.1 61 52 45

0% 75% 100% 125% 150%

67 28 21 15 11

—_ = = R e
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O O O O O O R R R R RN NN
S O O O O O O O O O O = o=
O O O O O O O O O O O O O = =
O O O O O O O O O O o o o o o

75 63 57 5.0 4.5

0% 75% 100% 125% 150%

83 44 35 28 22
65 32 25 19 14
2 2 1 1

2 1 1 0

2 1 1 0

2 1 0 0

10 1 1 0 0
10 1 0 0 0
11 1 0 0 0
12 1 0 0 0
14 1 0 0 0
15 1 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

74 63 506 5.0 4.5

*  The decrement tables for Class CI reflect only the Class CI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class CI Notional Balance at the Class CI Interest Rate, Class CI is entitled to
the Class CI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class CI Deferred Interest Amount other than that such amount will be paid no later than the Final

Distribution Date for Class CI.
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Security Group 6
PPC Prepayment Assumption Rates

Class FC
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FC
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FC
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150%
Initial Percent . . . E % W W W
October 2025 . . . 106 98 96 93 90
October 2026 . . . 112 95 89 83 78
October 2027 . . . 119 90 81 73 66
October 2028 . . . 124 83 72 62 53
October 2029 . . . 131 77 63 51 42
October 2030 . . . 139 70 55 42 32
October 2031 . . . 138 60 44 32 23
October 2032 . . . 47 20 15 11 7
October 2033 . . . 49 18 12 8 5
October 2034 . . . 49 15 10 6 4
October 2035 . . . 52 13 8 5 3
October 2036 . . . 55 11 6 3 2
October 2037 . . . 58 10 5 2 1
October 2038 . . . 8 1 0 0 0
October 2039 . . . 8 1 0 0 0
October 2040 . . . 8 0 0 0 0
October 2041 . . . 9 0 0 0 0
October 2042 . . . 9 0 0 0 0
October 2043 . . . 10 0 0 0 0
October 2044 . . . 11 0 0 0 0
October 2045 . . . 11 0 0 0 0
October 2046 . . . 12 0 0 0 0
October 2047 . . . 12 0 0 0 0
October 2048 and

thereafter . . . . 0 0 0 0 0
Weighted Average

Life (years) . . . 106 7.1 61 52 45
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Security Groups 5 and 6
PPC Prepayment Assumption Rates

Class IC*
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class IC*
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class IC*
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150%
Initial Percent . . . E % W W W
October 2025 . . . 106 98 96 93 91
October 2026 . . . 113 95 89 84 79
October 2027 . . . 120 90 82 74 66
October 2028 . . . 126 84 73 62 53
October 2029 . . . 134 78 64 52 42
October 2030 . . . 143 71 55 43 33
October 2031 . . . 146 62 46 33 24
October 2032 . . . 64 26 19 13 9
October 2033 . . . 64 22 15 10 6
October 2034 . . . 62 18 11 7 4
October 2035 . . . 55 13 8 5 3
October 2036 . . . 59 12 6 3 2
October 2037 . . . 62 10 5 2 1
October 2038 . . . 10 1 0 0 0
October 2039 . . . 11 1 0 0 0
October 2040 . . . 11 1 0 0 0
October 2041 . . . 12 1 0 0 0
October 2042 . . . 13 0 0 0 0
October 2043 . . . 10 0 0 0 0
October 2044 . . . 10 0 0 0 0
October 2045 . . . 11 0 0 0 0
October 2046 . . . 12 0 0 0 0
October 2047 . . . 13 0 0 0 0
October 2048 . . . 0 0 0 0
October 2049 . . . 0 0 0 0 0
October 2050 and

thereafter . . . . 0 0 0 0 0
Weighted Average

Life (years) . .. 109 73 62 53 40

0% 75% 100% 125% 150%

93 49 39 31 25

65 32 25 19 14
42 18 13 9 7
10 3 2 1 1
11 3 2 1 1
8 1 1 0 0
9 1 1 0 0
10 1 0 0 0
11 1 0 0 0
12 1 0 0 0
12 1 0 0 0
13 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

75 64 58 5.1 4.6

0% 75% 100% 125% 150%

144 96 83 72 62
158 92 76 62 51

93 49 39 31 24
65 32 25 19 14
10 4 2 2 1
10 3 2 1 1
11 3 2 1 1
8 1 1 0 0
9 1 1 0 0
10 1 0 0 0
11 1 0 0 0
12 1 0 0 0
12 1 0 0 0
13 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

74 64 57 5.1 4.6

*  The decrement tables for Class IC reflect only the Class IC Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class IC Notional Balance at the Class IC Interest Rate, Class IC is entitled to
the Class IC Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IC Deferred Interest Amount other than that such amount will be paid no later than the Final

Distribution Date for Class IC.
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Security Group 7
PPC Prepayment Assumption Rates

Class DI* Class DI* Class DI*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 98 95 92 90 110 101 99 96 93 110 101 99 96 93
October 2026 . . . 113 94 89 83 77 122 102 95 89 83 122 102 95 89 83
October 2027 . . . 120 90 81 72 65 134 100 90 81 72 134 100 90 81 73
October 2028 . . . 128 84 72 62 53 148 98 84 72 61 149 98 84 72 61
October 2029 . . . 136 78 64 52 42 164 94 77 63 50 164 94 77 63 50
October 2030 . . . 144 71 55 42 32 181 89 69 53 40 181 89 69 53 40
October 2031 . . . 153 64 47 34 24 26 11 8 6 4 26 11 8 6 4
October 2032 . . . 160 56 38 26 17 12 4 3 2 1 11 4 3 2 1
October 2033 . . . 153 45 29 18 11 12 4 2 1 1 12 4 2 1 1
October 2034 . . . 58 15 9 5 3 7 2 1 1 0 7 2 1 1 0
October 2035 . . . 46 10 5 3 1 8 2 1 0 0 8 2 1 0 0
October 2036 . . . 12 2 1 1 0 9 1 1 0 0 9 1 1 0 0
October 2037 . . . 10 1 1 0 0 10 1 1 0 0 10 1 1 0 0
October 2038 . . . 11 1 0 0 0 11 1 0 0 0 11 1 0 0 0
October 2039 . . . 12 1 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2040 . . . 7 0 0 0 0 3 0 0 0 0 3 0 0 0 0
October 2041 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2042 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2043 . . . 9 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2044 . . . 9 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2045 . . . 10 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2046 . . . 11 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2047 . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2048 . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2049 . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2050 . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2051 . . . 2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
October 2052 . . . 2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
October 2053 . . . 2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
October 2054 . . . 2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
October 2055 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 112 7.6 63 5.4 4.6 75 64 57 5.1 4.5 75 63 57 5.1 45

*  The decrement tables for Class DI reflect only the Class DI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class DI Notional Balance at the Class DI Interest Rate, Class DI is entitled to
the Class DI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class DI Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class DI.
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Security Group 7
PPC Prepayment Assumption Rates

Class FD

4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FD
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FD
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

100%

125%

150%

Distribution Date 0% 75%
Initial Percent . . . 100 100
October 2025 . . . 106 98
October 2026 . . . 112 94
October 2027 . . . 119 90
October 2028 . . . 126 84
October 2029 . . . 133 78
October 2030 . . . 141 71
October 2031 . . . 149 64
October 2032 . . . 155 56
October 2033 . . . 148 45
October 2034 . . . 56 15
October 2035 . . . 45 10
October 2036 . . . 11 2
October 2037 . . . 10 1
October 2038 . . . 10 1
October 2039 . . . 11 1
October 2040 . . . 7 0
October 2041 . . . 7 0
October 2042 . . . 8 0
October 2043 . . . 8 0
October 2044 . . . 9 0
October 2045 . . . 9 0
October 2046 . . . 10 0
October 2047 . 2 0
October 2048 . . . 2 0
October 2049 . . . 2 0
October 2050 . . . 1 0
October 2051 . . . 1 0
October 2052 . . . 2 0
October 2053 . . . 2 0
October 2054 . . . 2 0
October 2055 . . . 2 0
October 2056 . . . 2 0
October 2057 . . . 2 0
October 2058 . . . 2 0
October 2059 . . . 2 0
October 2060 . . . 2 0
October 2061 . . . 2 0
October 2062 . . . 2 0
October 2063 . . . 2 0
October 2064 . . . 2 0
October 2065 and

thereafter . . . . 0 0
Weighted Average

Life (years) . . . 11.1 7.6
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0% 75% 100% 125% 150%

181 89 69 53 40

260 11 8 6 4
11 4 3 2 1
12 4 2 1 1
7 2 1 1 0
8 2 1 0 0
9 1 1 0 0
10 1 1 0 0
11 1 0 0 0
2 0 0 0 0
3 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
3 0 0 0 0
3 0 0 0 0
3 0 0 0 0
3 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0



Security Group 8
PPC Prepayment Assumption Rates

Class DF

4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class DF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class DF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

100%

125%

150%

Distribution Date 0% 75%
Initial Percent . . . 100 100
October 2025 . . . 106 99
October 2026 . . . 112 96
October 2027 . . . 119 91
October 2028 . . . 126 86
October 2029 . . . 133 80
October 2030 . . . 134 70
October 2031 . . . 142 64
October 2032 . . . 137 53
October 2033 . . . 140 45
October 2034 . . . 147 39
October 2035 . . . 57 13

October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067 . . .
October 2068 . . .
October 2069 . . .
October 2070 . . .
October 2071 and
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thereafter . . . . 0
Weighted Average
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Security Group 8
PPC Prepayment Assumption Rates

Class ID* Class ID* Class ID*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% % 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 96 94 91 111 103 101 98 95 112 104 101 98 96
October 2026 . . . 113 96 90 85 80 125 106 100 94 88 125 106 100 94 89
October 2027 . . . 120 91 83 75 68 140 106 96 87 78 134 102 92 84 75
October 2028 . . . 128 86 75 65 56 149 100 87 75 65 136 92 81 70 60
October 2029 . . . 136 80 66 55 44 152 91 75 62 51 152 91 75 62 51
October 2030 . . . 138 70 55 43 33 163 84 66 52 40 164 85 67 52 40
October 2031 . . . 147 64 47 35 25 17 8 6 4 3 17 8 6 4 3
October 2032 . . . 142 53 37 25 17 13 5 3 2 2 11 4 3 2 1
October 2033 . . . 145 45 29 19 12 10 3 2 1 1 10 3 2 1 1
October 2034 . . . 154 39 24 14 8 2 0 0 0 0 2 0 0 0 0
October 2035 . . . 60 13 7 4 2 2 0 0 0 0 2 0 0 0 0
October 2036 . . . 10 2 1 1 0 0 0 0 0 0 0 0 0 0 0
October 2037 . . . 8 1 1 0 0 0 0 0 0 0 0 0 0 0 0
October 2038 . . . 8 1 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2039 . . . 8 1 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2040 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2041 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2042 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2043 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2044 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2045 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2046 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2047 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2048 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2050 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2051 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2052 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2053 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2054 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2055 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2066 . . . 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
October 2067 . . . 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
October 2068 . . . 0 0 0 0 0 0 0 0 0 0 1 0 0 0 0
October 2069 . . . 0 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2070 0 0 0 0 0 1 0 0 0 0 1 0 0 0 0

October 2071 and

thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 107 7.9 066 56 49 65 61 57 52 47 65 60 56 51 4.6

*  The decrement tables for Class ID reflect only the Class ID Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class ID Notional Balance at the Class ID Interest Rate, Class ID is entitled to
the Class ID Deferred Interest Amount. No representation is made about the timing of distributions of
the Class ID Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class ID.
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 9
PPC Prepayment Assumption Rates

Class EF
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class EF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class EF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 100 98 96 94
112 98 93 88 84
119 94 86 79 72
126 89 78 69 60
133 83 70 58 49
140 77 61 49 38
147 69 52 39 29
156 62 44 31 21
121 43 29 19 13
114 35 22 14
93 25
98 21
10
10
11
11
12
12
13
14
15
16
16
17
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19
21
22
23
24
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0% 75% 100% 125% 150%

166 102 86 72 60
161 88 71 56 45
110 56 44 34 26

12 4 3 2 1
10 3 2 1 1
11 2 1 1 0
12 2 1 1 0
13 2 1 0 0
14 2 1 0 0
15 1 1 0 0
17 1 0 0 0
18 1 0 0 0
20 1 0 0 0
22 1 0 0 0
24 0 0 0 0
26 0 0 0 0
29 0 0 0 0
31 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

93 7.0 064 5.8 53



Security Group 9
PPC Prepayment Assumption Rates

Class EI* Class EI* Class EI*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%

Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 100 98 96 94 110 104 102 100 98 110 104 102 100 98
October 2026 . . . 113 98 93 88 84 122 106 101 96 91 122 106 101 96 91
October 2027 . . . 120 94 86 79 72 135 106 98 89 82 136 106 98 89 82
October 2028 . . . 128 89 78 69 60 150 105 92 81 71 150 105 92 81 71
October 2029 . . . 136 83 70 58 49 166 102 86 72 60 166 102 86 72 60
October 2030 . . . 144 77 61 49 38 161 87 70 56 45 161 88 71 56 45
October 2031 . . . 151 69 52 39 29 110 56 44 34 26 110 56 44 34 26
October 2032 . . . 160 62 44 31 21 12 4 3 2 1 12 4 3 2 1
October 2033 . . . 125 43 29 19 13 10 3 2 1 1 10 3 2 1 1
October 2034 . . . 119 35 22 14 8 11 2 1 1 0 11 2 1 1 0
October 2035 . . . 97 25 15 9 5 12 2 1 1 0 12 2 1 1 0
October 2036 . . . 102 21 12 6 3 13 2 1 0 0 13 2 1 0 0
October 2037 . . . 10 1 0 0 0 14 2 1 0 0 14 2 1 0 0
October 2038 . . . 11 1 0 0 0 15 1 1 0 0 15 1 1 0 0
October 2039 . . . 11 1 0 0 0 17 1 0 0 0 17 1 0 0 0
October 2040 . . . 12 1 0 0 0 18 1 0 0 0 18 1 0 0 0
October 2041 . . . 13 0 0 0 0 20 1 0 0 0 20 1 0 0 0
October 2042 . . . 13 0 0 0 0 22 1 0 0 0 22 1 0 0 0
October 2043 . . . 14 0 0 0 0 24 0 0 0 0 24 0 0 0 0
October 2044 . . . 15 0 0 0 0 26 0 0 0 0 26 0 0 0 0
October 2045 . . . 16 0 0 0 0 29 0 0 0 0 29 0 0 0 0
October 2046 . . . 17 0 0 0 0 31 0 0 0 0 31 0 0 0 0
October 2047 . . . 18 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2048 . . . 19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 20 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2050 . . . 21 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2051 . . . 23 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2052 . . . 24 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2053 . . . 26 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2054 . . . 27 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2055 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0

October 2068 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average

Life (years) . . . 14.0 85 7.2 6.1 5.3 94 7.0 6.4 5.8 5.3 93 7.0 6.4 5.8 53

*  The decrement tables for Class EI reflect only the Class EI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class EI Notional Balance at the Class EI Interest Rate, Class EI is entitled to
the Class EI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class EI Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class EI.
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 9
PPC Prepayment Assumption Rates

Class FE
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FE
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FE
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 100 98 96 94
112 98 93 88 84
19 94 86 79 72
125 8 78 69 60
133 8 70 58 49
40 77 61 49 38
147 69 52 39 29
155 62 44 31 21
121 43 29 19 13
14 35 22 14
93 25
97 21
10
10
11
11
12
12
13
14
15
16
16
17
18
19
20
22
23
24
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0% 75% 100% 125% 150%

166 102 86 72 60
161 88 71 56 45
110 56 44 34 26

12 4 3 2 1
10 3 2 1 1
11 2 1 1 0
12 2 1 1 0
13 2 1 0 0
14 2 1 0 0
15 1 1 0 0
17 1 0 0 0
18 1 0 0 0
20 1 0 0 0
22 1 0 0 0
24 0 0 0 0
26 0 0 0 0
29 0 0 0 0
31 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

93 7.0 064 5.8 53



Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 9
PPC Prepayment Assumption Rates

Class FM
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FM
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FM
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 100 98 96 94
112 98 93 88 84
119 94 86 79 72
126 89 78 69 60
133 83 70 58 49
140 77 61 49 38
147 69 52 39 29
156 62 44 31 21
121 43 29 19 13
114 35 22 14
93 25
98 21
10
10
11
11
12
12
13
14
15
16
16
17
18
19
21
22
23
24
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0% 75% 100% 125% 150%

166 102 86 72 60
161 88 71 56 45
110 56 44 34 26

12 4 3 2 1
10 3 2 1 1
11 2 1 1 0
12 2 1 1 0
13 2 1 0 0
14 2 1 0 0
15 1 1 0 0
17 1 0 0 0
18 1 0 0 0
20 1 0 0 0
22 1 0 0 0
24 0 0 0 0
26 0 0 0 0
29 0 0 0 0
31 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

93 7.0 064 5.8 53



Security Groups 6 and 9
PPC Prepayment Assumption Rates

Class LF

4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class LF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class LF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

100%

125%

150%

Distribution Date 0% 75%
Initial Percent . . . 100 100
October 2025 . . . 106 99
October 2026 . . . 112 96
October 2027 . . . 119 91
October 2028 . . . 125 85
October 2029 . . . 132 79
October 2030 . . . 140 73
October 2031 . . . 142 63
October 2032 . . . 86 35
October 2033 . . . 75 27
October 2034 . . . 73 22
October 2035 . . . 67 17
October 2036 . . . 71 1
October 2037 . . . 41
October 2038 . . . 9
October 2039 . . . 9
October 2040 . . . 9
October 2041 . . . 10
October 2042 . . . 11
October 2043 . . . 11
October 2044 . . . 12
October 2045 . . . 12
October 2046 . . . 13

—
N

October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067 . . .
October 2068 . . .
October 2069 . . .
October 2070

October 2071 and
thereafter . . . . 0
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Weighted Average
Life (years) . . . 11.9
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0% 75% 100% 125% 150%

159 94 78 65 53
111 60 48 38 30
32 24 19
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Security Group 10
PPC Prepayment Assumption Rates

Class BA

Distribution Date 0% 75% 100% 125% 150%
Initial Percent . . . . 100 100 100 100 100
October 2025 . . . . 105 90 85 80 75
October 2026 . . . . 110 80 70 61 53
October 2027 . . . . 115 70 56 45 34
October 2028 . . . . 120 59 43 30 19
October 2029 . . . . 124 48 31 18 14
October 2030 . . . . 128 38 20 14 10
October 2031 . . . . 20 1 1 1 1
October 2032 . . . . 7 1 1 1 1
October 2033 . . . . 7 1 1 1 0
October 2034 . . . . 8 1 1 0 0
October 2035 . . . . 8 1 1 0 0
October 2036 . . . . 8 1 0 0 0
October 2037 . . . . 8 1 0 0 0
October 2038 . . . . 9 0 0 0 0
October 2039 . . . . 9 0 0 0 0
October 2040 . . . . 10 0 0 0 0
October 2041 . . . . 10 0 0 0 0
October 2042 . . . . 10 0 0 0 0
October 2043 . . . . 11 0 0 0 0
October 2044 . . . . 7 0 0 0 0
October 2045 . . . . 7 0 0 0 0
October 2046 . . . . 7 0 0 0 0
October 2047 . . . . 7 0 0 0 0
October 2048 . . . . 8 0 0 0 0
October 2049 . . . . 8 0 0 0 0
October 2050 . . . . 8 0 0 0 0
October 2051 . . . . 9 0 0 0 0
October 2052 . . . . 9 0 0 0 0
October 2053 . . . . 9 0 0 0 0
October 2054 . . . . 10 0 0 0 0
October 2055 . . . . 10 0 0 0 0
October 2056 . . . . 11 0 0 0 0
October 2057 . . . . 11 0 0 0 0
October 2058 . . . . 12 0 0 0 0
October 2059 . . . . 12 0 0 0 0
October 2060 . . . . 12 0 0 0 0
October 2061 . . . . 13 0 0 0 0
October 2062 . . . . 14 0 0 0 0
October 2063 . . . . 14 0 0 0 0
October 2064 . . . . 15 0 0 0 0
October 2065 . . . . 15 0 0 0 0
October 2066 . . . . 16 0 0 0 0
October 2067 . . . . 17 0 0 0 0
October 2068 and

thereafter. . . . . 0 0 0 0 0
Weighted Average

Life (years). . . . 11.4 4.5 3.6 3.0 2.6
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Security Group 11
PPC Prepayment Assumption Rates

4.89448% One-Month

Class FL

Adjusted CME Term SOFR
4.12000% One-Year Adjusted
CME Term SOFR

4.78000% One-Month

6.79724% One-Month

Class FL

Adjusted CME Term SOFR
5.16500% One-Year Adjusted
CME Term SOFR
6.68276% One-Month CME

8.70000% One-Month

Class FL

Adjusted CME Term SOFR
6.21000% One-Year Adjusted
CME Term SOFR

8.58552% One-Month

CME Term SOFR Term SOFR CME Term SOFR

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . E ﬁ E W 1_00 ﬁ R W W E ﬁ ﬁ W E W
October 2025 . . . 106 95 91 87 83 107 95 91 87 83 108 95 91 87 83
October 2026 . . . 113 88 81 73 66 116 90 82 74 67 117 91 83 75 68
October 2027 . . . 120 82 70 60 51 125 84 72 62 53 126 84 73 63 53
October 2028 . . . 127 74 60 48 38 134 77 62 50 40 137 78 64 51 41
October 2029 . . . 134 66 51 38 28 141 68 52 39 29 145 70 53 40 30
October 2030 . . . 139 57 41 28 19 140 56 40 28 19 111 44 32 22 15
October 2031 105 36 23 15 79 26 17 11
October 2032 . . . 76 21 13

October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041

October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061

October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066

October 2067 and
thereafter . . . . 0
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041

October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055

October 2056 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 12
PPC Prepayment Assumption Rates

Class FG Class FG Class FG
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
107 95 90 86 82 108 95 91 87 82 108 95 91 87 82
114 88 80 72 65 117 90 82 74 66 118 90 82 74 67
121 81 70 59 50 127 84 72 61 52 128 85 73 62 52
129 74 60 48 37 135 76 61 49 39 131 74 60 48 38
113 56 42 32 23 123 59 45 34 25 125 60 46 34 25
121 49 35 24 17 134 53 38 26 18 136 54 38 27 18
128 43 28 18 11 6 2 1 1 0 6 2 1 1 0
5 1 1 0 0 6 2 1 1 0 3 1 0 0 0
6 1 1 0 0 3 1 0 0 0 3 1 0 0 0
3 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
2 0 0 0 0 2 0 0 0 0 3 0 0 0 0
2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
2 0 0 0 0 3 0 0 0 0 3 0 0 0 0
2 0 0 0 0 3 0 0 0 0 4 0 0 0 0
2 0 0 0 0 4 0 0 0 0 4 0 0 0 0
3 0 0 0 0 4 0 0 0 0 4 0 0 0 0
3 0 0 0 0 4 0 0 0 0 5 0 0 0 0
3 0 0 0 0 5 0 0 0 0 5 0 0 0 0
3 0 0 0 0 5 0 0 0 0 2 0 0 0 0
3 0 0 0 0 1 0 0 0 0 0 0 0 0 0
4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
81 55 47 4.0 3.4 7.0 51 44 3.8 33 6.8 51 44 3.8 3.3
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Security Group 12
PPC Prepayment Assumption Rates

Class GI* Class GI* Class GI*
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 107 95 90 86 82 108 95 91 87 82 108 95 91 87 82
October 2026 . . . 115 88 80 72 65 117 90 82 74 66 118 90 82 74 67
October 2027 . . . 123 81 70 59 50 127 84 72 61 52 128 85 73 62 52
October 2028 . . . 131 74 60 48 37 135 76 61 49 39 131 74 60 48 38
October 2029 . . . 116 56 42 32 23 123 59 45 34 25 125 60 46 34 25
October 2030 . . . 124 49 35 24 17 134 53 38 26 18 136 54 38 27 18
October 2031 . .. 132 43 28 18 1 6 1
October 2032 . . . 6 6 0

October 2033 . . . 6
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041

October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 and
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 81 55 47 4.0 3.4 7.0 51 44 3.8 3.3 6.8 51 44 3.8 3.3

*  The decrement tables for Class GI reflect only the Class GI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year Adjusted CME Term SOFR. In addition to
the current interest accrual amount on the Class GI Notional Balance at the Class GI Interest Rate,
Class GI is entitled to the Class GI Deferred Interest Amount. No representation is made about the
timing of distributions of the Class GI Deferred Interest Amount other than that such amount will be
paid no later than the Final Distribution Date for Class GI.
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Security Group 13
PPC Prepayment Assumption Rates

Class FH Class FH Class FH
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 97 94 92 110 103 101 98 96 110 103 101 98 96
October 2026 . . . 112 96 91 86 81 122 104 99 93 88 122 105 99 93 88
October 2027 . . . 119 92 84 76 69 135 104 95 86 78 136 104 95 86 78
October 2028 . . . 125 87 76 66 57 147 101 88 77 66 147 101 88 77 67
October 2029 . . . 132 81 67 56 46 163 98 82 68 56 163 98 82 68 560
October 2030 . . . 140 74 59 46 35 177 92 73 57 45 177 93 73 58 45
October 2031 . .. 146 66 49 36 26 55 27 21 16 12 49 24 19 14 11
October 2032 . . . 120 48 34 24 17 20 20
October 2033 . . . 121 41 27 18 12 19 19
October 2034 . . . 117 33 21 13 5
October 2035 . . . 124 29 17
October 2036 . . . 42
October 2037 . . . 44
October 2038 . . . 16

October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 .

October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 and
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 118 81 68 5.8 5.0 7.8 6.7 6.1 5.5 4.9 77 0.6 6.1 5.5 4.9
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Security Group 13
PPC Prepayment Assumption Rates

Class GF Class GF Class GF
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 97 94 92 110 103 101 98 96 110 103 101 98 96
October 2026 . . . 112 96 91 86 81 122 104 99 93 88 122 105 99 93 88
October 2027 . . . 119 92 84 76 69 135 104 95 86 78 136 104 95 86 78
October 2028 . . . 126 87 76 66 57 147 101 88 77 66 147 101 88 77 67
October 2029 . . . 133 81 67 56 46 163 98 82 68 56 163 98 82 68 560
October 2030 . . . 140 74 59 46 35 177 92 73 57 45 177 93 73 58 45
October 2031 . .. 146 66 49 36 26 55 27 21 16 12 49 24 19 14 11
October 2032 . . . 120 48 34 24 17 20 20
October 2033 . . . 121 41 27 18 12 19 19
October 2034 . . . 118 33 21 13 5
October 2035 . . . 124 29 17
October 2036 . . . 42
October 2037 . . . 45
October 2038 . . . 16

October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 .

October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 and
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 118 81 68 5.8 5.0 7.8 6.7 6.1 5.5 4.9 77 0.6 6.1 5.5 4.9
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Security Group 13
PPC Prepayment Assumption Rates

Class IG* Class IG* Class IG*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 97 94 92 110 103 101 98 96 110 103 101 98 96
October 2026 . . . 113 96 91 86 81 122 104 99 93 88 122 105 99 93 88
October 2027 . . . 120 92 84 76 69 135 104 95 86 78 136 104 95 86 78
October 2028 . . . 127 87 76 66 57 147 101 88 77 66 147 101 88 77 67
October 2029 . . . 135 81 67 560 46 163 98 82 68 56 163 98 82 68 560
October 2030 . . . 143 74 59 46 35 177 92 73 57 45 177 93 73 58 45
October 2031 ... 149 66 49 36 20 55 27 21 16 12 49 24 19 14 11
October 2032 . . . 123 48 34 24 17 20 7 5 4 2 20 7 5 4 2
October 2033 . . . 125 41 27 18 12 19 6 4 2 1 19 6 4 2 2
October 2034 . . . 122 33 21 13 7 5 1 1 0 0 5 1 1 0 0
October 2035 . . . 129 29 17 9 5 5 1 0 0 0 5 1 0 0 0
October 2036 . . . 44 9 5 3 1 6 1 0 0 0 6 1 0 0 0
October 2037 . . . 47 7 4 2 1 5 1 0 0 0 6 1 0 0 0
October 2038 . . . 17 2 1 0 0 6 0 0 0 0 6 0 0 0 0
October 2039 . . . 5 0 0 0 0 6 0 0 0 0 7 0 0 0 0
October 2040 . . . 5 0 0 0 0 7 0 0 0 0 7 0 0 0 0
October 2041 . . . 6 0 0 0 0 7 0 0 0 0 8 0 0 0 0
October 2042 . . . 6 0 0 0 0 8 0 0 0 0 8 0 0 0 0
October 2043 . . . 6 0 0 0 0 b) 0 0 0 0 6 0 0 0 0
October 2044 . . . 6 0 0 0 0 6 0 0 0 0 6 0 0 0 0
October 2045 . . . 6 0 0 0 0 6 0 0 0 0 7 0 0 0 0
October 2046 . . . 3 0 0 0 0 7 0 0 0 0 4 0 0 0 0
October 2047 . . . 3 0 0 0 0 3 0 0 0 0 0 0 0 0 0
October 2048 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2050 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2051 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2052 . . . 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2053 . . . 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2054 . . . 5 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2055 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 119 81 638 5.8 5.0 7.8 6.7 6.1 5.5 49 77 0.6 6.1 5.5 4.9

*  The decrement tables for Class IG reflect only the Class IG Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class IG Notional Balance at the Class IG Interest Rate, Class IG is entitled to
the Class IG Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IG Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class IG.
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Security Groups 7, 8,9 and 13
PPC Prepayment Assumption Rates

Class IE* Class IE* Class IE*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT

Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 97 94 92 111 103 100 98 95 111 103 101 98 95
October 2026 . . . 113 96 91 86 81 123 104 99 93 87 123 104 99 93 88
October 2027 . . . 120 92 83 76 68 136 104 95 86 78 135 103 94 85 77
October 2028 . . . 128 87 75 65 56 148 101 88 76 66 146 99 87 75 65
October 2029 . . . 136 80 67 55 45 162 96 80 66 54 162 97 80 66 54
October 2030 . . . 143 73 58 45 35 171 89 70 55 42 171 70 55 42
October 2031 . .. 150 66 49 30 26 53 26 2 15 12 52 20 15 11
October 2032 . . . 146 55 38 26 18 14 2 2 14 3 2 2
October 2033 . . . 137 43 29 18 12 13 1 13 3
October 2034 . . . 111 30 19 1 6 0 6 1
October 2035 . . . 84 19 11 0 1
October 2036 . . . 43 9 5 0 0
October 2037 . . . 20 0 0
October 2038 . . . 12 0 0
October 2039 . . . 9 0 0
October 2040 . . . 7 0 0
October 2041 . . . 7 0 0
October 2042 . . . 8 0 0
October 2043 . . . 7 0 0
October 2044 . . . 8 0 0
October 2045 . . . 8 0 1 0
October 2046 . . . 8 1 0 0
October 2047 . . . 6 0 0
October 2048 . . . 6 0 0

October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067 . . .
October 2068 . . .
October 2069 . . .
October 2070 . . .
October 2071 and
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 122 80 67 57 49 79 66 60 54 48 79 65 60 54 48

*  The decrement tables for Class IE reflect only the Class IE Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class IE Notional Balance at the Class IE Interest Rate, Class IE is entitled to
the Class IE Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IE Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IE.
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031

October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052

October 2053 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 14
PPC Prepayment Assumption Rates

Class HF Class HF Class HF
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
107 95 91 86 82 108 95 91 87 83 108 95 91 87 83
114 88 80 73 66 116 90 82 74 67 117 90 82 75 67
121 81 70 60 51 126 84 73 62 53 127 84 73 62 53
129 74 60 48 38 136 78 63 51 40 137 78 63 51 40
137 66 50 38 28 147 70 53 40 29 148 71 54 40 30
146 59 42 29 20 159 63 45 31 21 160 63 45 31 21
132 43 28 18 11 12 4 2 2 1 11 3 2 1 1
11 3 2 1 1 9 2 1 1 0 9 2 1 1 0
8 2 1 0 0 10 2 1 1 0 10 2 1 1 0
9 1 1 0 0 10 2 1 0 0 11 2 1 0 0
9 1 1 0 0 11 1 1 0 0 12 1 1 0 0
10 1 0 0 0 12 1 0 0 0 13 1 0 0 0
11 1 0 0 0 13 1 0 0 0 13 1 0 0 0
11 1 0 0 0 14 1 0 0 0 15 1 0 0 0
12 0 0 0 0 15 1 0 0 0 16 1 0 0 0
13 0 0 0 0 16 0 0 0 0 17 0 0 0 0
14 0 0 0 0 18 0 0 0 0 19 0 0 0 0
14 0 0 0 0 19 0 0 0 0 20 0 0 0 0
15 0 0 0 0 21 0 0 0 0 18 0 0 0 0
16 0 0 0 0 18 0 0 0 0 15 0 0 0 0
18 0 0 0 0 16 0 0 0 0 6 0 0 0 0
19 0 0 0 0 6 0 0 0 0 7 0 0 0 0
20 0 0 0 0 4 0 0 0 0 4 0 0 0 0
14 0 0 0 0 4 0 0 0 0 4 0 0 0 0
15 0 0 0 0 0 0 0 0 0 0 0 0 0 0
6 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
97 57 48 4.1 35 85 54 406 3.9 3.4 83 53 40 3.9 3.4
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Security Group 14
PPC Prepayment Assumption Rates

Class IH* Class IH* Class IH*
4.92000% 30-day Average SOFR 7.29000% 30-day Average SOFR 9.66000% 30-day Average SOFR
4.12000% One-Year Adjusted 5.57700% One-Year Adjusted 7.03400% One-Year Adjusted
CME Term SOFR CME Term SOFR CME Term SOFR
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 107 95 91 86 82 108 95 91 87 83 108 95 91 87 83
October 2026 . . . 114 88 80 73 66 116 90 82 74 67 117 90 82 75 67
October 2027 . . . 122 81 70 60 51 126 84 73 62 53 127 84 73 62 53
October 2028 . . . 130 74 60 48 38 137 78 63 51 40 137 78 63 51 40
October 2029 . . . 138 66 50 38 28 147 70 53 40 29 148 71 54 40 30
October 2030 . .. 148 59 42 29 20 159 63 45 31 21 160 63 45 31 21
October 2031 . . . 134 43 28 18 11 12 4 2 2 1 11 3 2 1 1
October 2032 . . . 11 3 2 1 1 9 2 1 1 0 9 2 1 1 0
October 2033 . . . 2 1 0 0 10 2 1 1 0 10 2 1 1 0
October 2034 . . . 1 1 0 0 10 2 1 0 0 11 2 1 0 0
October 2035 . . . 10 1 1 0 0 11 1 1 0 0 12 1 1 0 0
October 2036 . . . 10 1 0 0 0 12 1 0 0 0 13 1 0 0 0
October 2037 . . . 11 1 0 0 0 13 1 0 0 0 13 1 0 0 0
October 2038 . . . 11 1 0 0 0 14 1 0 0 0 15 1 0 0 0
October 2039 . . . 12 0 0 0 0 15 1 0 0 0 16 1 0 0 0
October 2040 . . . 13 0 0 0 0 16 0 0 0 0 17 0 0 0 0
October 2041 . . . 14 0 0 0 0 18 0 0 0 0 19 0 0 0 0
October 2042 . . . 15 0 0 0 0 19 0 0 0 0 20 0 0 0 0
October 2043 . . . 16 0 0 0 0 21 0 0 0 0 18 0 0 0 0
October 2044 . . . 17 0 0 0 0 18 0 0 0 0 15 0 0 0 0
October 2045 . . . 18 0 0 0 0 16 0 0 0 0 6 0 0 0 0
October 2046 . . . 19 0 0 0 0 6 0 0 0 0 7 0 0 0 0
October 2047 . . . 21 0 0 0 0 4 0 0 0 0 4 0 0 0 0
October 2048 . . . 14 0 0 0 0 4 0 0 0 0 4 0 0 0 0
October 2049 . . . 15 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2050 . . . 6 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2051 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2052 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2053 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 98 57 438 4.1 3.5 85 54 4.6 39 3.4 83 53 406 3.9 3.4

*  The decrement tables for Class TH reflect only the Class ITH Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year Adjusted CME Term SOFR. In addition to
the current interest accrual amount on the Class IH Notional Balance at the Class TH Interest Rate,
Class IH is entitled to the Class TH Deferred Interest Amount. No representation is made about the
timing of distributions of the Class IH Deferred Interest Amount other than that such amount will be
paid no later than the Final Distribution Date for Class TH.
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031
October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 15
PPC Prepayment Assumption Rates

Class FJ
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class FJ
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class FJ
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 99 96 94 91
112 .96 90 85 80
119 92 83 75 68
126 86 75 65 55
133 80 66 54 44
141 74 58 45 34
148 67 49 30 26
157 60 41 28 19
166 53 34 22 13
151 40 24 14
116
13
13
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031
October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 15
PPC Prepayment Assumption Rates

Class JF
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class JF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class JF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 99 96 94 91
112 .96 90 85 80
119 92 83 75 68
125 86 75 65 55
133 80 66 54 44
140 74 58 45 34
148 67 49 30 26
157 60 41 28 19
166 53 34 22 13
150 40 24 14
116
13
13
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Security Group 15
PPC Prepayment Assumption Rates

Class JI* Class JI* Class JI*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT
Distribution Date 0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 96 94 91 111 103 100 98 95 111 103 100 98 95
October 2026 . .. 113 96 90 85 80 124 105 99 93 87 124 105 99 93 87
October 2027 . . . 121 92 83 75 68 138 105 95 86 78 139 105 96 86 78
October 2028 . . . 128 86 75 65 55 155 104 90 78 67 155 104 91 78 67
October 2029 . . . 136 80 66 54 44 173 102 84 69 56 174 102 85 69 57
October 2030 . . . 145 74 58 45 34 184 94 74 57 44 185 95 74 58 44
October 2031 . . . 154 67 49 30 26 19 8 6 4 3 18 8 6 4 3
October 2032 . . . 164 60 41 28 19 14 5 4 2 2 14 5 4 2 2
October 2033 . . . 174 53 34 22 13 16 5 3 2 1 16 5 3 2 1
October 2034 . . . 159 40 24 14 8 3 1 0 0 0 3 1 0 0 0
October 2035 . . . 123 25 14 8 4 3 0 0 0 0 1 0 0 0 0
October 2036 . . . 14 2 1 1 0 1 0 0 0 0 1 0 0 0 0
October 2037 . . . 14 2 1 0 0 1 0 0 0 0 1 0 0 0 0
October 2038 . . . 14 1 1 0 0 1 0 0 0 0 1 0 0 0 0
October 2039 . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2040 . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2041 . . . 3 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2042 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2043 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2044 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2045 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2046 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
October 2047 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2048 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2050 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2051 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2052 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2053 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2054 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2055 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2068 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 115 83 68 5.8 4.9 71 6.7 6.1 5.5 4.9 7.0 066 6.1 5.5 4.9

*  The decrement tables for Class JI reflect only the Class JT Notional Balance at various rates of PPC and
at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class JI Notional Balance at the Class JI Interest Rate, Class JI is entitled to the
Class JI Deferred Interest Amount. No representation is made about the timing of distributions of the
Class JI Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class JI.
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Distribution Date
Initial Percent . . .
October 2025 . . .
October 2026 . . .
October 2027 . . .
October 2028 . . .
October 2029 . . .
October 2030 . . .
October 2031
October 2032 . . .
October 2033 . . .
October 2034 . . .
October 2035 . . .
October 2036 . . .
October 2037 . . .
October 2038 . . .
October 2039 . . .
October 2040 . . .
October 2041 . . .
October 2042 . . .
October 2043 . . .
October 2044 . . .
October 2045 . . .
October 2046 . . .
October 2047 . .
October 2048 . . .
October 2049 . . .
October 2050 . . .
October 2051 . . .
October 2052 . . .
October 2053 . . .
October 2054 . . .
October 2055 . . .
October 2056 . . .
October 2057 . . .
October 2058 . . .
October 2059 . . .
October 2060 . . .
October 2061 . . .
October 2062 . . .
October 2063 . . .
October 2064 . . .
October 2065 . . .
October 2066 . . .
October 2067

October 2068 and
thereafter . . . .

Weighted Average
Life (years) . . .

Security Group 15
PPC Prepayment Assumption Rates

Class KF
4.92000% 30-day Average SOFR
4.18000% One-Year CMT

Class KF
10.21550% 30-day Average SOFR
9.43950% One-Year CMT

Class KF
15.51100% 30-day Average SOFR
14.69900% One-Year CMT

0% 75% 100% 125% 150%
100 100 100 100 100
106 99 96 94 91
112 .96 90 85 80
119 92 83 75 68
126 86 75 65 55
134 80 66 54 44
142 74 58 45 34
150 67 49 30 26
159 60 41 28 19
169 53 34 22 13
153 40 24 14
118
13
14
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Security Groups 7, 8,9, 13 and 15
PPC Prepayment Assumption Rates

Class HI* Class HI* Class HI*
4.92000% 30-day Average SOFR 10.21550% 30-day Average SOFR 15.51100% 30-day Average SOFR
4.18000% One-Year CMT 9.43950% One-Year CMT 14.69900% One-Year CMT
Distribution Date 0% 75% 100% 125% 150% % 75% 100% 125% 150% 0% 75% 100% 125% 150%
Initial Percent . . . 100 100 100 100 100 100 100 100 100 100 100 100 100 100 100
October 2025 . . . 106 99 96 94 91 111 103 100 98 95 111 103 100 98 95
October 2026 . . . 113 96 91 85 80 123 104 99 93 87 123 105 99 93 88
October 2027 . . . 120 92 83 75 68 137 104 95 86 78 136 104 95 86 77
October 2028 . . . 128 86 75 65 56 151 102 89 77 66 149 101 88 76 66
October 2029 . . . 136 80 67 55 45 166 98 82 67 55 166 99 82 68 55
October 2030 . . . 144 73 58 45 35 176 91 71 56 43 176 91 72 56 43
October 2031 . .. 152 66 49 30 26 40 19 15 11 8 39 19 14 11 8
October 2032 . . . 153 57 40 27 18 14 5 4 2 2 14 5 3 2 2
October 2033 . . . 151 47 31 20 12 14 4 3 2 1 14 4 3 2 1
October 2034 . . . 129 34 21 12 7 5 1 1 0 0 5 1 1 0 0
October 2035 . . . 929 22 12 7 4 5 1 1 0 0 5 1 0 0 0
October 2036 . . . 32 6 3 2 1 5 1 0 0 0 5 1 0 0 0
October 2037 . . . 18 2 1 1 0 5 1 0 0 0 5 1 0 0 0
October 2038 . . . 12 1 0 0 0 6 0 0 0 0 6 0 0 0 0
October 2039 . . . 7 0 0 0 0 4 0 0 0 0 5 0 0 0 0
October 2040 . . . 5 0 0 0 0 5 0 0 0 0 5 0 0 0 0
October 2041 . . . 5 0 0 0 0 5 0 0 0 0 5 0 0 0 0
October 2042 . . . 5 0 0 0 0 6 0 0 0 0 6 0 0 0 0
October 2043 . . . 5 0 0 0 0 6 0 0 0 0 6 0 0 0 0
October 2044 . . . 5 0 0 0 0 6 0 0 0 0 6 0 0 0 0
October 2045 . . . 6 0 0 0 0 7 0 0 0 0 7 0 0 0 0
October 2046 . . . 5 0 0 0 0 7 0 0 0 0 7 0 0 0 0
October 2047 . . . 4 0 0 0 0 1 0 0 0 0 0 0 0 0 0
October 2048 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2049 . . . 5 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2050 . . . 5 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2051 . . . 5 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2052 . . . 5 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2053 . . . 6 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2054 . . . 6 0 0 0 0 1 0 0 0 0 1 0 0 0 0
October 2055 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2056 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2057 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2058 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2059 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2060 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2061 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2062 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2063 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2064 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
October 2071 and
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 120 81 68 57 49 7.6 66 0.1 5.4 4.9 76 66 6.0 5.4 4.9

*  The decrement tables for Class HI reflect only the Class HI Notional Balance at various rates of PPC
and at various levels of 30-day Average SOFR and One-Year CMT. In addition to the current interest
accrual amount on the Class HI Notional Balance at the Class HI Interest Rate, Class HI is entitled to
the Class HI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class HI Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class HI.
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Yield Considerations

An investor seeking to maximize yield should make a decision whether to invest in any Regular or
MX Class based on:

No

the anticipated yield of that Class resulting from its purchase price,

the investor’s own projection of Maturity Events and deferrals of Maturity Events in respect of the
HECMs related to the Participations underlying the HECM MBS,

the investor’s own projection of prepayments in respect of the HECMs related to the Participa-
tions underlying the HECM MBS,

the investor’s own projection of the occurrence of any Ginnie Mae Issuer Purchase Events,
the investor’s own projection of draw activity with respect to the HECMs,

in the case of the Group 1, 4, 5, 6, 7, 8, 9, 13 and 15 Securities, the investor’s own projection of
30-day Average SOFR and One-Year CMT under a variety of scenarios,

in the case of the Group 2 Securities, the investor’s own projection of One-Month Adjusted CME
Term SOFR and One-Year Adjusted CME Term SOFR under a variety of scenarios,

in the case of the Group 3, 12 and 14 Securities, the investor’s own projection of 30-day Average
SOFR and One-Year Adjusted CME Term SOFR under a variety of scenarios,

in the case of the Group 11 Securities, the investor’'s own projection of One-Month CME Term
SOFR, One-Month Adjusted CME Term SOFR and One-Year Adjusted CME Term SOFR under a
variety of scenarios and

in the case of the Group 2, 10 and 11 Securities, the investor’s own projection of the rate of
reduction and increase in principal or notional balance and deferred interest amounts of the
Underlying Certificates under a variety of scenarios.

representation is made regarding Maturity Events or prepayments in respect of the

HECMs related to the Participations underlying the HECM MBS, the occurrence of any Ginnie
Mae Issuer Purchase Events, One-Month CME Term SOFR levels, One-Month Adjusted CME Term
SOFR levels, One-Year Adjusted CME Term SOFR levels, 30-day Average SOFR levels, One-Year
CMT levels, draw activity with respect to the HECMs, Underlying Certificate rates of reduction
or increase in principal or notional balance and deferred interest amount or the yield on any

Class.

Prepayments: Effect on Yields

The yields to investors will be sensitive in varying degrees to the rate of prepayments on the related

HECMs.

See

In the case of Regular or MX Securities purchased at a premium (especially the Interest Only
Classes), faster than anticipated rates of principal payments could result in actual yields to inves-
tors that are lower than the anticipated yields.

Investors in the Interest Only Classes should also consider the risk that rapid rates of principal
payments could result in the failure of investors to recover fully their investments.

In the case of Regular or MX Securities purchased at a discount, slower than anticipated rates of
principal payments could result in actual yields to investors that are lower than the anticipated
yields.

“Risk Factors — Rates of principal payments can reduce your yield” in this Supplement.

Rapid rates of prepayments on the HECMs are likely to coincide with periods of low prevailing inter-

est rates.
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During periods of low prevailing interest rates, the yields at which an investor may be able to rein-
vest amounts received as principal payments on the investor’s Class of Securities may be lower than the
yield on that Class.

Slow rates of prepayments on the HECMs are likely to coincide with periods of high prevailing inter-
est rates.

During periods of high prevailing interest rates, the amount of principal payments available to an
investor for reinvestment at those high rates may be relatively low.

The HECMs will not prepay at any constant rate until maturity, nor will all of the HECMs underlying
any Trust Asset Group or Subgroup prepay at the same rate at any one time. The timing of changes in the
rate of prepayments may affect the actual yield to an investor, even if the average rate of principal prepay-
ments is consistent with the investor’s expectation. In general, the earlier a prepayment of principal on the
related HECMs, the greater the effect on an investor’s yield. As a result, the effect on an investor’s yield of
principal prepayments occurring at a rate higher (or lower) than the rate anticipated by the investor during
the period immediately following the Closing Date is not likely to be offset by a later equivalent reduc-
tion (or increase) in the rate of principal prepayments.

One-Month CME Term SOFR, One-Month Adjusted CME Term SOFR, One-Year Adjusted CME Term SOFR,
One-Year CMT and 30-day Average SOFR: Effect on Yields of the Floating Rate Classes

Low levels of One-Month CME Term SOFR, One-Month Adjusted CME Term SOFR, One-Year Adjusted
CME Term SOFR, One-Year CMT and 30-day Average SOFR, as applicable, can reduce the yield of the
Floating Rate Classes. In addition, the Floating Rate Classes will not necessarily benefit from a higher yield
at high levels of One-Month CME Term SOFR, One-Month Adjusted CME Term SOFR, One-Year Adjusted
CME Term SOFR, One-Year CMT and 30-day Average SOFR, as applicable, because the rate on such
Classes is capped at a maximum rate described under “Terms Sheet — Interest Rates.” See “Risk Fac-
tors — The levels of any interest rate indices applicable to the Trust Assets or securities will affect payments
and yields on the securities” in this Supplement.

The interest rate formula for Class FL, which is based on CME Term SOFR, has been adjusted to
account for the spread adjustment applied to the related Underlying Certificate in connection with LIBOR
transition. See “Underlying Certificates” in the Base Offering Circular. The minimum rate for Class FL, how-
ever, is based on the minimum rate for the related Underlying Certificate. This means that the spread
adjustment may impact whether the minimum rate for Class FL is reached.

Payment Delay: Effect on Yields of the Delay Classes

The effective yield on any Delay Class will be less than the yield otherwise produced by its Interest
Rate and purchase price because, on each Distribution Date, 30 days’ interest will be payable on (or will
accrue with respect to) that Class even though interest began to accrue approximately 50 days earlier.

Yield Tables

The following tables show the pre-tax yields to maturity on a corporate bond equivalent basis of
specified Classes at various constant percentages of PPC, in the case of Classes BI, CI, DI, EI, HI, TA, 1B, IC,
ID, IE, IG and JI, at various constant levels of One-Year CMT and 30-day Average SOFR, in the case of
Class IO, at various constant levels of One-Month Adjusted CME Term SOFR and One-Year Adjusted CME
Term SOFR and, in the case of Classes AI, GI and IH, at various constant levels of One-Year Adjusted CME
Term SOFR and 30-day Average SOFR.

The HECMs will not prepay or draw at any constant rate until maturity, and it is unlikely that
One-Month Adjusted CME Term SOFR, One-Year Adjusted CME Term SOFR, One-Year CMT or 30-day
Average SOFR will remain constant. Moreover, it is likely that the HECMs will experience actual prepay-
ment and draw rates that differ from those of the Modeling Assumptions. Therefore, the actual pre-tax
yield of any Class may differ from those shown in the applicable table below for that Class even
if the Class is purchased at the assumed price shown.
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The yields were calculated by

1. determining the monthly discount rates that, when applied to the applicable assumed streams of
cash flows to be paid on the applicable Class, would cause the discounted present value of the
assumed streams of cash flows to equal the assumed purchase price of that Class plus accrued
interest, and

2. converting the monthly rates to corporate bond equivalent rates.

These calculations do not take into account variations that may occur in the interest rates at which
investors may be able to reinvest funds received by them as distributions on their Securities and conse-
quently do not purport to reflect the return on any investment in any Class when those reinvestment rates
are considered.

The information set forth in the following tables was prepared on the basis of the Modeling Assump-
tions and the assumptions that (1) the Interest Rate applicable to each Floating Rate Class for each Accrual
Period following the first Accrual Period will be based on the indicated level of 30-day Average SOFR,
(2) the HECM MBS Rates applicable to the Group 1, 4, 5, 6, 7, 8, 9, 13 and 15 Trust Assets for each Accrual
Period following the applicable Approximate Weighted Average Next Rate Reset Month shown in Exhibit A
will be based on the indicated level of One-Year CMT, (3) the HECM MBS Rates applicable to the Group 3,
12 and 14 Trust Assets for each Accrual Period following the applicable Approximate Weighted Average
Next Rate Reset Month shown in Exhibit A will be based on the indicated level of One-Year Adjusted CME
Term SOFR, (4) the Interest Rate applicable to each Group 2 Trust Asset for each Accrual Period following
the first Accrual Period will be based on the indicated level of One-Month Adjusted CME Term SOFR,
(5) the HECM MBS Rates applicable to the HECMs underlying the Group 2 Trust Assets for each Accrual
Period following the applicable Approximate Weighted Average Next Rate Reset Month shown in Exhibit E
will be based on the indicated level of One-Year Adjusted CME Term SOFR and (6) the purchase price of
each Class (expressed as a percentage of its original Class Notional Balance) plus accrued interest is as
indicated in the related table. The assumed purchase price is not necessarily that at which actual
sales will occur.

S-70



SECURITY GROUP 1
Sensitivity of Class IA to Prepayments
Assumed Price 7.25000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (16.3)% (20.D% (23.8% (27.6)%

Sensitivity of Class IA to Prepayments
Assumed Price 7.25000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (31.0)% (35.3)% (38.7)% (41.9%

Sensitivity of Class IA to Prepayments
Assumed Price 7.25000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

1551100% . ... ..o (32.3)% (36.60)% (40.00% (43.D)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 2
Sensitivity of Class 10 to Prepayments
Assumed Price 4.00000%*
4.12000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
One-Month Adjusted CME Term SOFR 75% 100% 125% 150%

4.89448% ... 7.1% 2.7% (1.9% (6.8)%

Sensitivity of Class IO to Prepayments
Assumed Price 4.00000%*
4.67000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
One-Month Adjusted CME Term SOFR 75% 100% 125% 150%

0.33224% . ... (23.7% (28.60)% (33.1)% (37.600%

Sensitivity of Class IO to Prepayments
Assumed Price 4.00000%*
5.22000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
One-Month Adjusted CME Term SOFR 75% 100% 125% 150%

7.77000% ... (26.0)% (32.1D)% (37.00% (41.6)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 3
Sensitivity of Class Al to Prepayments
Assumed Price 5.50000%*
4.12000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (5. D% (12.00% (18.9% (26.00%

Sensitivity of Class Al to Prepayments
Assumed Price 5.50000%*
5.57700% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

7.29000% ... (25.60% 34.D)% (42.8)% (51.6)%

Sensitivity of Class Al to Prepayments
Assumed Price 5.50000%*
7.03400% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

9.66000% . .. ... (38.2)% (46.5)% (56.6)% (66.5)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 4
Sensitivity of Class BI to Prepayments
Assumed Price 7.75000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (13.9% (17. D)% (20.8)% (24.5)%

Sensitivity of Class BI to Prepayments
Assumed Price 7.75000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (30.00% (34.9)% (38.3)% (41.9%

Sensitivity of Class BI to Prepayments
Assumed Price 7.75000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (61.3)% (63.2)% (65.1)% (67.1)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 5
Sensitivity of Class IB to Prepayments
Assumed Price 6.75000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (17.2)% 21.9)% (25.7)% (29.9%

Sensitivity of Class IB to Prepayments
Assumed Price 6.75000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (66.0)% (66.9)% (67.2)% (68.49)%

Sensitivity of Class IB to Prepayments
Assumed Price 6.75000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

1551100% . oo (79.1)% (79.D)% (79.1)% (79.1)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 6
Sensitivity of Class CI to Prepayments
Assumed Price 6.50000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (18.5)% 22.7)% (26.9% 31.D%

Sensitivity of Class CI to Prepayments
Assumed Price 6.50000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (65.6)% (65.60)% (64.8)% (64.5)%

Sensitivity of Class CI to Prepayments
Assumed Price 6.50000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% o v vve (68.0)% (68.0)% (68.0)% (68.4)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 5 AND 6
Sensitivity of Class IC to Prepayments
Assumed Price 6.50000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (17.7)% (21.9% (26.1)% (30.3)%

Sensitivity of Class IC to Prepayments
Assumed Price 6.50000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (65.6)% (65.7)% (65.4)% (65.0)%

Sensitivity of Class IC to Prepayments
Assumed Price 6.50000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (69.9% (69.9)% (69.92% (70.3)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 7
Sensitivity of Class DI to Prepayments
Assumed Price 7.50000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (15.7)% (20.0)% (24.3)% (28.0)%

Sensitivity of Class DI to Prepayments
Assumed Price 7.50000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (47.9)% (47.9)% (49.3)% (56.6)%

Sensitivity of Class DI to Prepayments
Assumed Price 7.50000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (47.9% (47.9)% (49.3)% (56.60)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 8
Sensitivity of Class ID to Prepayments
Assumed Price 8.00000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (14.5)% (18.6)% (22.7)% (26.8)%

Sensitivity of Class ID to Prepayments
Assumed Price 8.00000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (29.D% (35.9% (40.00% (43.3)%

Sensitivity of Class ID to Prepayments
Assumed Price 8.00000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (33.9% (45.4)% (56.9% (67.0)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 9
Sensitivity of Class EI to Prepayments
Assumed Price 7.25000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (12.00% (16.8)% (20.7)% (24.7)%

Sensitivity of Class EI to Prepayments
Assumed Price 7.25000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (46.9% (48.3)% (53.9% (62.3)%

Sensitivity of Class EI to Prepayments
Assumed Price 7.25000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% o v vve (46.6)% (48.5)% (53.9% (63.9%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 12
Sensitivity of Class GI to Prepayments
Assumed Price 4.25000%*
4.12000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (13.3)% (18.4)% (23.0)% (28.9%

Sensitivity of Class GI to Prepayments
Assumed Price 4.25000%*
5.57700% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

7.29000% ... (51.2)% (51.2)% (53.00% (60.9)%

Sensitivity of Class GI to Prepayments
Assumed Price 4.25000%*
7.03400% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

9.66000% . .. ... (54.00% (54.00% (55.00% (60.8)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 13
Sensitivity of Class IG to Prepayments
Assumed Price 7.00000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (14.9% (18.4)% (22.9% (26.5)%

Sensitivity of Class IG to Prepayments
Assumed Price 7.00000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% .. ..o (44.9)% (52.D)% (58.00% (62.00%

Sensitivity of Class IG to Prepayments
Assumed Price 7.00000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

1551100% . ... ..o (54.00% o e R

*  The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.

*#*  TIndicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 7, 8,9 AND 13
Sensitivity of Class IE to Prepayments
Assumed Price 7.50000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (14.9% (18.5)% (22.6)% (26.7)%

Sensitivity of Class IE to Prepayments
Assumed Price 7.50000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (36.3)% (46.1)% (50.D% (56.2)%

Sensitivity of Class IE to Prepayments
Assumed Price 7.50000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

1551100% . ... ..o (36.7)% (47.6)% (52.3)% (60.0)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.

S-83



SECURITY GROUP 14
Sensitivity of Class IH to Prepayments
Assumed Price 4.25000%*
4.12000% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (24.9% (30.8)% (36.9)% (41.7)%

Sensitivity of Class IH to Prepayments
Assumed Price 4.25000%*
5.57700% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

7.29000% ... (62.2)% (62.2)% (62.2)% (62.2)%

Sensitivity of Class IH to Prepayments
Assumed Price 4.25000%*
7.03400% One-Year Adjusted CME Term SOFR

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

9.60000% . . ... (62.7)% (62.7)% (62.7)% (62.7)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 15
Sensitivity of Class JI to Prepayments
Assumed Price 8.00000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (11.8)% (16.00% (20.2)% (24.5)%

Sensitivity of Class JI to Prepayments
Assumed Price 8.00000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (39.00% (42.60)% (45.9% (49.4%

Sensitivity of Class JI to Prepayments
Assumed Price 8.00000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (56.3)% (56.2)% (56.3)% (64.9)%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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SECURITY GROUP 7, 8,9, 13 AND 15
Sensitivity of Class HI to Prepayments
Assumed Price 7.50000%*
4.18000% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

4.92000% . ... (13.00% (17. D)% (21.3)% (25.5)%

Sensitivity of Class HI to Prepayments
Assumed Price 7.50000%*
9.43950% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

10.21550% . ..o (36.5)% (45.2)% (48.7)% (53.9%

Sensitivity of Class HI to Prepayments
Assumed Price 7.50000%*
14.69900% One-Year CMT

PPC Prepayment Assumption Rates
30-day Average SOFR 75% 100% 125% 150%

15.51100% . ..o (37.6)% (49.2)% (53.2)% (61.00%

The price does not include accrued interest. Accrued interest has been added to the price in calculat-
ing the yields set forth in the table above.
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CERTAIN UNITED STATES FEDERAL INCOME TAX CONSEQUENCES

The following tax discussion, when read in conjunction with the discussion of “Certain United States
Federal Income Tax Consequences” in the Base Offering Circular, describes the material United States
federal income tax considerations for investors in the Securities. However, these two tax discussions do
not purport to deal with all United States federal tax consequences applicable to all categories of investors,
some of which may be subject to special rules.

REMIC Elections

In the opinion of Cleary Gottlieb Steen & Hamilton LLP, the Trust will constitute a Double REMIC
Series as to the Group 1 Trust Assets, a Double REMIC Series as to the Group 2 Trust Assets and a Double
REMIC Series as to the Group 3 through 15 Trust Assets, each for United States federal income tax pur-
poses. Separate REMIC elections will be made for the Group 1 Issuing REMIC, the Group 1 Pooling
REMIC, the Group 2 Issuing REMIC, the Group 2 Pooling REMIC, the Group 3 through 15 Issuing REMIC
and the Group 3 through 15 Pooling REMIC.

Regular Securities

The Regular Securities will be treated as debt instruments issued by the Group 1 Issuing REMIC, the
Group 2 Issuing REMIC or the Group 3 through 15 Issuing REMIC, as applicable, for United States federal
income tax purposes. Income on the Regular Securities must be reported under an accrual method of
accounting.

The Notional and HECM MBS Accrual Classes of Regular Securities will be issued with original issue
discount (“OID”). See “Certain United States Federal Income Tax Consequences — Tax Treatment of

Regular Securities — Original Issue Discount,” “— Variable Rate Securities” and “— Interest Weighted
Securities and Non-VRDI Securities” in the Base Offering Circular.

The prepayment assumption that should be used, among other things, in determining the rates of
accrual of OID on the Regular Securities is 100% PPC (as described in “Yield, Maturity and Prepayment
Considerations” in this Supplement). In the case of the Floating Rate Classes, the interest rate values to be
used for these determinations are the initial Interest Rates as set forth in the Terms Sheet under “Interest
Rates.” No representation is made, however, about the rate at which prepayments on the HECMs
underlying any Group of Participations actually will occur or the level of One-Month CME Term SOFR,
One-Month Adjusted CME Term SOFR, One-Year Adjusted CME Term SOFR, 30-day Average SOFR or
One-Year CMT at any time after the date of this Supplement. See “Certain United States Federal Income
Tax Consequences” in the Base Offering Circular. In view of the complexities as to the manner of inclu-
sion in income of OID on the Regular Securities, investors should consult their own tax advisors to
determine the appropriate amount and method of inclusion in income of OID on the Regular Securities for
United States federal income tax purposes.

The Regular Securities generally will be treated as “regular interests” in a REMIC for domestic building
and loan associations and “real estate assets” for real estate investment trusts (“REITs”) as described in
“Certain United States Federal Income Tax Consequences” in the Base Offering Circular. Similarly, interest
on the Regular Securities will be considered “interest on obligations secured by mortgages on real
property” for REITs as described in “Certain United States Federal Income Tax Consequences” in the Base
Offering Circular.

Residual Securities

Each Class of Residual Securities will represent the beneficial ownership of the Residual Interest in the
related Trust REMICs, as shown below:

Residual Securities Trust REMIC

Class RR Securities Group 3 through 15 Pooling REMIC and Group 3 through 15 Issuing REMIC
Class RR1 Securities Group 1 Pooling REMIC and Group 1 Issuing REMIC

Class RR2 Securities Group 2 Pooling REMIC and Group 2 Issuing REMIC
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The Residual Securities generally will be treated as “residual interests” in a REMIC for domestic build-
ing and loan associations and as “real estate assets” for REITs, as described in “Certain United States
Federal Income Tax Consequences” in the Base Offering Circular, but will not be treated as debt for
United States federal income tax purposes. Instead, the Holders of the Residual Securities will be required
to report, and will be taxed on, their pro rata shares of the taxable income or loss of the related Trust
REMICs, and these requirements will continue until there are no outstanding regular interests in the
respective Trust REMICs. Thus, Residual Holders will have taxable income attributable to the Residual
Securities even though they will not receive principal or interest distributions with respect to the Residual
Securities, which could result in a negative after-tax return for the Residual Holders. Even though the
Holders of the Residual Securities are not entitled to any stated principal or interest payments on the
Residual Securities, the related Trust REMICs may have substantial taxable income in certain periods, and
offsetting tax losses may not occur until much later periods. Accordingly, the Holders of the Residual Secu-
rities may experience substantial adverse tax timing consequences. Prospective investors are urged to
consult their own tax advisors and consider the after-tax effect of ownership of the Residual Securities and
the suitability of the Residual Securities to their investment objectives.

Prospective Holders of Residual Securities should be aware that, at issuance, based on the expected
prices of the Regular and Residual Securities and the prepayment assumption described above, the
residual interests represented by the Residual Securities will be treated as “noneconomic residual interests”
as that term is defined in Treasury regulations.

OID accruals on the Underlying Certificates will be computed using the same prepayment assump-
tions as set forth under “Certain United States Federal Income Tax Consequences — Regular Securities” in
this Supplement.

MX Securities

For a discussion of certain United States federal income tax consequences applicable to the MX
Classes, see “Certain United States Federal Income Tax Consequences — Tax Treatment of MX Securities,”
“— Exchanges of MX Classes and Regular Classes” and “— Taxation of Foreign Holders of REMIC
Securities and MX Securities” in the Base Offering Circular.

Investors should consult their own tax advisors in determining the United States federal,
state, local, foreign and any other tax consequences to them of the purchase, ownership and
disposition of the Securities.
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ERISA MATTERS

Ginnie Mae guarantees distributions of principal and interest with respect to the Securities. The
Ginnie Mae Guaranty is supported by the full faith and credit of the United States of America. The Regu-
lar and MX Securities will qualify as “guaranteed governmental mortgage pool certificates” within the
meaning of a Department of Labor regulation, the effect of which is to provide that mortgage loans and
participations therein underlying a “guaranteed governmental mortgage pool certificate” will not be con-
sidered assets of an employee benefit plan subject to the Employee Retirement Income Security Act of
1974, as amended (“ERISA”), or subject to Section 4975 of the Code (each, a “Plan”), solely by reason of
the Plan’s purchase and holding of that certificate.

Prospective Plan Investors should consult with their advisors to determine whether the
purchase, holding or resale of a Security could give rise to a transaction that is prohibited or is
not otherwise permissible under either ERISA or the Code.

Governmental plans and certain church plans, while not subject to the fiduciary responsibility provi-
sions of ERISA or the prohibited transaction provisions of ERISA and the Code, may nevertheless be
subject to local, state or other federal laws that are substantially similar to the foregoing provisions of
ERISA and the Code (“Similar Law”).

Fiduciaries of any such Plans or governmental or church plans subject to Similar Law should consult
with their counsel before purchasing any of the Securities.

See “ERISA Considerations” in the Base Offering Circular.

The Residual Securities are not offered to, and may not be transferred to, a Plan Investor.

S-89



LEGAL INVESTMENT CONSIDERATIONS

Institutions whose investment activities are subject to legal investment laws and regulations or to
review by certain regulatory authorities may be subject to restrictions on investment in the Securities. No
representation is made about the proper characterization of any Class for legal investment or
other purposes, or about the permissibility of the purchase by particular investors of any Class
under applicable legal investment restrictions.

Investors should consult their own legal advisors regarding applicable investment
restrictions and the effect of any restrictions on the liquidity of the Securities prior to investing
in the Securities.

See “Legal Investment Considerations” in the Base Offering Circular.

PLAN OF DISTRIBUTION

Subject to the terms and conditions of the Sponsor Agreement, the Sponsor has agreed to purchase all
of the Securities if any are sold and purchased. The Sponsor proposes to offer the Regular and MX Classes
to the public from time to time for sale in negotiated transactions at varying prices to be determined at the
time of sale, plus accrued interest from (1) October 1, 2024 on the Delay Classes and (2) October 20, 2024
on the Floating Rate Classes. The Sponsor may effect these transactions by sales to or through certain
securities dealers. These dealers may receive compensation in the form of discounts, concessions or
commissions from the Sponsor and/or commissions from any purchasers for which they act as agents.
Some of the Securities may be sold through dealers in relatively small sales. In the usual case, the
commission charged on a relatively small sale of securities will be a higher percentage of the sales price
than that charged on a large sale of securities.

INCREASE IN SIZE

Before the Closing Date, Ginnie Mae, the Trustee and the Sponsor may agree to increase the size of
this offering. In that event, the Securities will have the same characteristics as described in this
Supplement, except that the Original Class Principal Balance (or original Class Notional Balance) of each
Class receiving principal distributions or interest distributions based upon a notional balance from the
same Trust Asset Group will increase by the same proportion. The Trust Agreement, the Final Data
Statement and the Supplemental Statement, if any, will reflect any increase in the size of the transaction.

LEGAL MATTERS

Certain legal matters will be passed upon for Ginnie Mae by Hunton Andrews Kurth LLP, for the Trust
by Cleary Gottlieb Steen & Hamilton LLP and Marcell Solomon & Associates, P.C., and for the Trustee by
Faegre Drinker Biddle & Reath LLP.
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Exhibit B

CPR Percentage in Effect by HECM Age

HECM Age (in months) CPR (%)

L 0.00000
2 0.54545
B 1.09091
o 1.63636
5 T 2.18182
O 2.72727
/2 3.27273
P 3.81818
O 4.36364
10 4.90909
1L 5.45455
/O 6.00000
1 6.29167
L4 6.58333
5 6.87500
1 7.16667
1T 7.45833
P 7.75000
10 8.04167
20 8.33333
2l 8.62500
2 8.91667
7 9.20833
24 9.50000
2D 9.66667
20 9.83333
2 10.00000
2 10.16667
20 10.33333
B0 10.50000
Bl 10.66667
B 10.83333
B 11.00000
B 11.16667
5 J 11.33333
€ Y 11.50000
B 11.66667
B 11.83333
B0 12.00000
A0 12.16667
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HECM Age (in months) CPR (%)

AL 12.33333
A2 12.50000
A3 12.66667
A4 o 12.83333
A 13.00000
A0 13.16667
AT 13.33333
O 13.50000
L 13.62240
S0 13.74479
5 1 13.86719
5 7/ 13.98958
5 7o J 14.11198
5 14.23438
5 5 J S 14.35677
51 J 14.47917
57/ 14.60156
51 P 14.72396
53 14.84635
60 o 14.96875
Ol 15.09115
B2 15.21354
B3 15.33594
O4 o 15.45833
635 7 15.58073
00 15.70313
7 15.82552
B8 15.94792
00 16.07031
J0 16.19271
2 16.31510
74272 16.43750
75 T 16.55990
T4 16.68229
> TP 16.80469
74 16.92708
2 17.04948
< 17.17188
5 17.29427
S0 o 17.41667
Bl 17.53906
7/ 17.66146
B 17.78385
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HECM Age (in months) CPR (%)

a4 17.90625
B 18.02865
80 18.15104
7/ 18.27344
B8 18.39583
B0 18.51823
00 18.64063
O 18.76302
O 18.88542
o T 19.00781
L 19.13021
S 19.25260
00 o 19.37500
7P 19.49740
o 19.61979
00 19.74219
100 . 19.86458
P 19.98698
102 20.10938
103 20.23177
104 o 20.35417
5 20.47656
0 20.59896
107 20.72135
108 20.84375
100 20.96615
110 21.08854
P 21.21094
112 21.33333
0 21.45573
1 21.57813
5 21.70052
116 21.82292
0 21.94531
0 22.06771
P 22.19010
120 22.31250
/0 22.43490
12 22.55729
123 22.67969
124 22.80208
12 22.92448
126 23.04688
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HECM Age (in months) CPR (%)

5/ 23.16927
128 23.29167
120 23.41406
130 o 23.53646
S 2 23.65885
S 2/ 23.78125
133 23.903065
1155 2 24.02604
135 24.14844
130 24.27083
S 27 24.39323
138 24.51563
130 24.63802
T40 o 24.76042
5 24.88281
LA 25.00521
TA3 25.12760
T44 25.25000
145 25.37240
140 o 25.49479
147 25.61719
TA8 25.73958
140 25.86198
150 25.98438
5 26.10677
152 26.22917
153 26.35156
154 20.47396
155 5 T 26.59635
150 26.71875
157 26.84115
158 20.96354
150 27.08594
160 . o 27.20833
101 27.33073
102 27.45313
103 27.57552
104 .o 27.69792
105 27.82031
166 . o 27.94271
107 28.06510
108 28.18750
100 28.30990
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HECM Age (in months)

CPR (%)

170

B-5

28.43229
28.55469
28.67708
28.79948
28.92188
29.04427
29.16667
29.28906
29.41146
29.53385
29.65625
29.77865
29.90104
30.02344
30.14583
30.26823
30.39063
30.51302
30.03542
30.75781
30.88021
31.00260
31.12500
31.24740
31.36979
31.49219
31.61458
31.73698
31.85938
31.98177
32.10417
32.22656
32.34890
32.47135
32.59375
32.71615
32.83854
32.96094
33.08333
33.20573
33.32813
33.45052
33.57292



HECM Age (in months) CPR (%)

203 33.69531
214 33.81771
21 33.94010
200 34.06250
A 34.18490
218 34.30729
210 34.42969
220 34.55208
22 34.67448
2 34.79688
223 34.91927
224 35.04167
22 35.16406
220 35.28640
2 35.40885
3 35.53125
220 35.65305
230 35.77604
23] 35.89844
232 36.02083
233 36.14323
234 36.26563
23 36.38802
230 36.51042
23 30.63281
23 36.75521
230 36.87760
240 37.00000
241 L 37.05000
242 37.10000
243 37.15000
244 37.20000
24 37.25000
240 37.30000
24T 37.35000
24 37.40000
249 37.45000
250 L 37.50000
25 37.55000
2 37.60000
23 37.65000
254 37.70000
2 37.75000



HECM Age (in months) CPR (%)

250 37.80000
2 37.85000
258 37.90000
25 37.95000
2000 38.00000
201 38.05000
202 38.10000
203 38.15000
204 38.20000
205 38.25000
200 38.30000
207 38.35000
208 38.40000
200 38.45000
270 38.50000
271 38.55000
272 38.60000
2B 38.65000
274 38.70000
2D 38.75000
270 38.80000
2T 38.85000
4 T 38.90000
27 38.95000
280 39.00000
28] 39.05000
2 39.10000
283 39.15000
284 39.20000
28 39.25000
280 39.30000
28T 39.35000
288 39.40000
280 39.45000
200 L 39.50000
20l 39.55000
202 39.60000
203 39.65000
204 39.70000
20 39.75000
2000 39.80000
20 39.85000
208 39.90000
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HECM Age (in months) CPR (%)

200 39.95000
300 . 40.00000
B0 40.05000
302 40.10000
B0 40.15000
B04 40.20000
B0 40.25000
300 . 40.30000
B07 40.35000
308 40.40000
B0 40.45000
310 40.50000
BLL 40.55000
Bl 40.60000
B3 40.65000
B4 40.70000
B 40.75000
310 40.80000
Bl 40.85000
B8 40.90000
B0 40.95000
320 41.00000
B2 41.05000
B2 41.10000
B2 41.15000
B24 41.20000
27/ T 41.25000
320 41.30000
B2 41.35000
B2 41.40000
320 41.45000
B30 41.50000
B3l 41.55000
B3 41.60000
B3 41.65000
B3 41.70000
B3 41.75000
B30 41.80000
B 41.85000
B3 41.90000
B30 41.95000
B340 42.00000
341 42.05000
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HECM Age (in months)

CPR (%)

342 oL

359 ...

B-9

42.10000
42.15000
42.20000
42.25000
42.30000
42.35000
42.40000
42.45000
42.50000
42.55000
42.60000
42.65000
42.70000
42.75000
42.80000
42.85000
42.90000
42.95000
43.00000



Exhibit C

Draw Curve in Effect by HECM Age

Annualized
HECM Age (in months) Draw Rate (%)
L 14.00000
P 9.00000
B 8.00000
A 7.33333
S 6.66667
Y 6.00000
72 5.83333
B 5.66667
O 5.50000
10 5.33333
1L 5.16667
/O 5.00000
55 2 4.83333
P 4.66667
15 4.50000
16 4.33333
LT 4.16667
1 4.00000
1O 3.86111
20 3.72222
2 3.58333
2 3.44444
2 3.30556
24 3.16667
2 3.02778
20 2.88889
2 2.75000
2 2.61111
20 2.47222
B0 2.33333
Bl 2.19444
B 2.05556
B3 1.91667
B 1.77778
35 Z P 1.63889
B0 1.50000
27/ 1.43750
B 1.37500
B 1.31250
A0 1.25000
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Annualized

HECM Age (in months) Draw Rate (%)
Al 1.18750
A2 1.12500
A 1.06250
A4 1.00000
S 0.93750
A0 0.87500
AT 0.81250
A8 0.75000
A 0.68750
S0 0.62500
5 0 P 0.56250
5 /P 0.50000
3o 0.43750
5 S 0.37500
535 J 0.31250
51 J 0.25000
5 27/ 0.18750
5 1 0.12500
51 0.06250
60 and thereafter . . . ... ... 0.00000

C-2



€It $<T'8 < 9TH-ST0C
(48! %£0¢'8 ¢ 9TH-ST0C
@) (syruowr uy) (F)SIWOIH jJo dnoxn SoLIaS
93V WOIH J)BY 1SOIOIU]  JISSY ISNIL,
a3eroAy SSOJD) IFeIAY
PaaySrom Pa1ySom
arewrrxoxddy ewrxoxddy

'SMO[[O] S DI SONsLIOBIED d8eIoAe pajydom aewrxordde asoym
SUEO[ 95ES1I0W UIelIad Aq Paydeq a1t yoiym ‘sdnorn Anoag a1eredas Jo sasseD DI WOIJ PALIDP ST 1BYl SSE[D XA UE ST IX OTH-ST0T QBN Q1UUID (L)

'SSEID XIN (9)

JUDUNIO(] 2ANSOJISIT 1VIL1142D) SUtdj4opLy) a1 Ul  SOIVY 1So4IUT — 192GS SULIA], 23S (S)

"$707 1290100 Jo Ae( ssaulsng ISIJ o) JO S& UONELWIOJUT U0 paseqd  (¥)

"AOS 9BWDIUUIS WOIJ 2dUE[e( PIJEdUNI} O] JO PBAISUI H707 ‘T 12q0I00 jo sk juade uonedonred oy Aq Josuodg oyy 01 papraoid ejep
wolj 21edy1I0) SulA[Iopul) paje[al o) JO ddue[eq [BUOHON JO [edIdULI] SSB[D JUDLIND AU} SUISN Paurelqo Sem 1SN, Ul o0ue[eq [eUuonoN Jo [edpulid ayl, (¢)

70T 90O JO SE 2Tk SIOE] 21edUNId) Sulkppopun  (7)

JTe[NDIID) SULIRJO ased 21 01 [ xipuaddy ur sodA [, sse[D, Jopun paulgop sy (1)

99 80T°L 6S989T068'9S  €£6'008°0¢ V/N TSTION6S'0  00S'79T'T6 LdH 0L0Z KBy ZH/OVAH/LTd ©) ZAVO08¢8¢ 020 ‘6 AB TI G0H-0ZOZ 9B 21UUID 11
0L SLTY LETOZOLIOLTY  CTLOTET V/N TLLESLTO0 000°0¥L'8 OdSH TLOZ Pquadad  ATA/ZH/OVAH ©) CTNATSESE €20z ‘0¢ Arenuef vd ZOH-€Z07 9P S1uurD dot
T1t PLUL CTLEOLSBLYC6 9SS STHOT 62€°61 CTHEY0TE 0 062 T1%'9¢ (LdH)TIN ~ $90T 2quadad  ATA/OI/OVAH ©) OHINMOLESE  STOT ‘0€ 32quiada( N TEH-STOT  SEW SmuutH e
11T 9LT'8 TEYSTITORS 0€  08T'ST6'6 790°91% TEE860EE0 SO¥'681°86 (LdH)TIN €907 oquidag  X1a/O1/OVAH ©) ZOHM9LESE €T0T "0€ 329oP0O v LTH-STOT 9PN 21uurd de
crr 87¢'8 TLI9Z8YHOT YT 9067860 €€0°19¢ 01T8059¢°0 98¢'05¢ 6L (LJH)TLN €90z 1NNy ATd/O1/OVAH ©) LAN9LESE €10z ‘gz 1sndny D 0ZH-STOZ  PFW S1uur) ac
(¢5] (0B) 9SLI08IS6T'TT V96 LIY'S $L9°995 0068¥¥87°0  ¥00°€68's8  (LdH)TIN €90z Anf A1d/O1/OVAH ©) SHI9LESE S10Z ‘0¢ Anf (DIX  9IH-SI0T 2BW S1UUD oC
6L 9569 SLLSLT0969°C9  TOV'6ET 0T 789'%LT T6Y1528T0 [SZRSEAYS (LdH)TIN €90z Arenue(  X1C1/O1/OVAH (©) 6SLOSLEGE <107 ‘0¢ Arenue( 1a COH-CT0Z 9N 21uul) de
(44 %E6S L %STFOOFITFOHZ 009619 ¢ 818'8LT$ 61Z8961¢°0 TLOWILLLS  (LAH)TIIN 90T 124010 AT1d/OI/OVAH ©) 6AONSLESE FI0T ‘0€ 124010 v TZH-¥10C 2B 21uulH vt
@)(sypuowr  (F)SWOIAH JO sy, ur (ensnay, Junowry (2)30108g Jdueeg (1)2dAy, areq (1)2dAY, arey JaquInN a)e( anssy SSe[D)  SILIdS Janssy dnoiSqng
ur) ey SSe[) Jo ur duereg 3sa123u] 21EOYNId)D [euonoN  edpung  UoNNQINSIA 1S2I93u] 3s2193u] dIsnD J0 dnoxp
a8y 3s212)u] a8ejuadIag TEUOTION PpaxIdyPa Suidpopun o redpuLig Teury Jassy
WOIH SSOID J0 edPULId  dAREMWIND sse[D sniy,
a8eroAy a3erony syewrxoxddy eSO
PaySom PaySom
aewnxoxddy orewnxoaddy

a nqryxg

$91e0111I9) SuIA[Iopun

D-1



MAOS WAL WD

PI07 PAWDAON. 97ZSOTV 00007659 BUISEEECT (D) ©D ©n D a7 %0ST'T %0108 %OEY'T oLyTE 1 pasnipy auad- I jal LETEOTT6Y  STOHO'ROY'T upaI) Jo ourT Az
MAOS WAL HIND

FI0T 12GORO 98I0V 000008 )0S6'SST @) (2] 08'SSHT 0s°ssh'T a0 %8Y6'T 3 pawsnipy Jeak- 17t 0F'9LS'T89 SLEEY'ISL AINUAL PAYIPON v
YJOS WL, HWD

PI0Z 124OPO  98TONY  00°000°6ZT 000 000 662 6885¢ 68'85¢ a0 %0087 %02Z°€ 1 PSNIPY JTaA-T L jal LUGSL'LY €879L'8 wRL vz
MAOS WAL HIND

Y107 24OPO 98I0V 00°000'%L8 SHEEYTY @ JAs 00°08LT 00°05L°T a0 %05’ T WYLEL %S0r'T oTTE 1 Pasnipy Juad- I el €9'688'991 €9°€88'99T YPOW VT
MAOS WAL TIND

PI0Z 14OPO  9BTONY 00007428 STOITOLFT (@D ©D ©n ©D a0 WLLSL U90ET 1 pasnipy aead- ] jal 07°900°99€°9  GS'89'0L0° upaID Jo ourt VT
MAOS WAL HIND

10Z 12qo0O 8LV 00°000°0F¢ 000 000 02 €L¥80'T €L¥80'T a1 09€°0 0sT'T %9LYL HILET [as parsnipy reak- LT keal FE8E0'89¢ 0T TIL0E anus], vz
N YHOS WL, HND

PI0Z 12AODO  8RLVIV 00°000°0ST 000 000 85 6819 61819 a0 %008'L %0ST'T %0L6'T a PSNIPY JeaA-T L1 et 86'L6T'L 86'L6T'LI wRL vz

) MAOS WAL A

P107 24ODO  8RLVIV 00000019 TR0 626 @ D D D a0 %0ST'T LR L 16T %TE0'E a Pasnipy auad- 1 Tt OVLSY'GT6T  LSVRET60'E paID Joourt vz
MAOS WAL HIND

P10z 1oquadas LBV 00'007'699°T <OF890ES @) ©D D D o %0571 %96TT 4l pasnipy iead-T L fza 1LTE9'690T  86'€9T'886 %IPISSTOOR TS WPID JOAUIT VT
MAOS WAL HND

P10z pquaidag 89TV 00°000°95% TERTYT @ 9 SUILKT ST a0 %W0SG'L 060°€ 41 PN Jead-T L et ILS6LHL 9TS6LVT 001 WAL PIPON  VZ
YAOS WL, JND

10z 12quidag RIOTV 00008661 OrSETSLE @ D D D a0 %0S8'L %I8TT %100°€ a PaNIpY Jeas- L1 [<a3 PETZLTOT 9E'800'TT0°T paID Jo AU VT
. MAOS WAL TIND

PI0Z PAODO  €656IV 00°000°S6¢ 000 000 00 L19ve Lyove a0 %0ST'T %096'L %0BET 1 Aqenuuy  pawsnipy seas- 1 jzal SEECHIRT PESTO0LT amual, vz
L AND

FIOT 12GORO €6561V 00°000°688'T TTRORTLE @ [(a) 8EBISS 8EBICS ao % %061°T S Aqenuuy (py avas- ks BLGE0'EST'T 8Y'8YE'LOE %001 SINUSL PAYIPOIN VT
il

PI0Z 12AOPO  €656IV 00°000'8TH 000 000 o 6091¢ 609TE a0 %0ST T %0007 %0ZLT 1 Aenuuy - paisnipy Jeasp L jal LeVhESEE 0L'S07'€VT weL vz
A0S WAL JND

PI0Z PAODO  €6S6IV 00008 LTH'T 0£THT0Z @ 65 L989T'E L9'89T'E a0 %YOT'T UETST v Aenuuy - paisnipy seas-p I el LEVEO'OVS LEVE0'9VS WAL PAIPON VT
MAOS WAL HIND

PIOTPAODO €661V 00°00S°099°9T  68F99TIEE  (ZD) D ©n ©D 53} %0ST'T UHETT Aenuuy - paisnipy 1eak-p 11 jal OLVLLOSETT  OT'SEO'RET'D upRID Jo AU VT
MAOS WAL HIND

$107 22qundag 06561V 00°000°09T 000 000 00 yoces peses ao %08E'T 4 pasnipy azai- zal 6LTE]'8YL L8699°01 001 \d
YJOS WL, HND

P10 2quaidag 06S6IV 00°000°06€ 4R @) D) USSR 65108 a0 %09€°0 %0007 %0TLT a PNy Jead-T L el 6T LLTVT GTLLTVE %001 PINUDL PAIPOI VT
MAOS WAL HIND

P107 2quaidds 06561V 00'008'86Y'S PSHTOST (2D D ©n D a0 9¢°0 %0ST'T %8TEL weLTT %0667 a Aqenuuy - paisnipy seas-p I el COBOT'LIL'E 8CVTEOLY'T uppID JO QU VT
MAOS WAL HIND

P10 2quaidds §COPHY  00°000°09¢ 16746 @) 0 (4] 0 a7 %W0STT %0L6T 008'L 1 enuuy passnipy awad-T R €zt PERIGTS PERIOTS WL PO VT
MAOS WAL HIND

$107 1aquidag 8COPHY 0000 T10°C 0LH60°S9¢ @ (3] (98] (@] a1 %WILOE %906'L I parsnipy reak- LT €71 6€7L90OS T CIEC0'091°T %001 pa1) Jo aur] vz
YHOS WL, HND

PIOZ 03OV SPOVHY  00°006'$79 000 0008 D) OTL88'T OTL88'T a0 %008'L. %0ST°T %0L6'T H008'L 1 Aenuuy - pasnipy seasp L 243 TSI8T0CE T8IPT6 amuaL  VZ
. MAOS WAL AIND

PIOZ 080V 8POPHV  00°000°05C 18°068'LT @ [(a) PERYS YRS a0 %00€'8 %0SLT %0LY'E n Aqenuuy - pasnipy seade 1 el PUCTTOVT YOTIRY PINUDL PAIPON VT
MAOS WAL HIND

PI0Z DBV BPOPHV  00'000°0%S 8849602 @) 0 (4] (€2) a2 72T 1 oA L f2as COVIG'LTT WL PAYIPON VT
HAOS WiaL, FND

PLOZ 080V SPOVHY  00°9L0°0FH'S 1L€00'988 @ D D D a0 %TEET 6V0°€ i PNy Jead- L 223 SOLOTSOTY  GE'€98'SST'T upRID JO QU VT
YAOS WAL WD

PIOZ 080V €ROVHYV  00°000'67€ 9r'0 @ [(a} 19709 19709 a0 %09€'0 %0ST'T %0508 %0087 %022°€ n PSNIpY JeaA- 11 243 €6'L91'702 T695H'€L SS89SCOTTGVO PINUAL PAYIPOW V.
. MAOS WAL TIND

FL0Z 1080V €POPHY  00°000°€€€ €T0LEL9 @ L 00004 $ 00004 $ ao %0ST'T %089'L %0ETT 0V8'T i Aenuuy - pawsnipy sead- 1 243 0169€°65 0F'69€°65 CC80COTT6TY  ULAL POUIPOIN VT
MAOS WAL HIND

PIOT SNBNV  CPOPHV  0000S'806'9 §  9L'886'E8L §  (2D) 6D ©1 ©D ao %0ST'T %08L'L WIETT W6¥6'T 08L'L a1 Aenuuy - paisnlpy aead- s 8€99L°009°C §  OF'LEG'COLTS  %SSBISSOTIOH) Pa1) JO DU \d

ara QNN (GIIUNOWY  (LT)HPID JO (9TNIPID (ST) Mg (€DMEId  (ZDd  ADUBEN  (0Dd (©)ded (8)3001  (L)uiBie ©) ©) @) xapur 2dAL (€) doueeg (D)2ourreg snay, uelg Juowheq dnoiSqng
anssy 1004 wiepy sury JOSUrT  (SuOW W)  PIMPIYDS  PIANPIYPS  SUDIAIS 231 dIW oy oweyisasoluy  Ssoxp  oJeysaadul  puoly  Aousnbaxy Js200)u] (Spuow ur)  UROT WOAH  [edpuiid u j00d Jo 10 dnoas
SAW wnweR SIQENEAY  SIQE[AY WIOL MEIQ  AIPUOI Anpuo  Anpuow  Supmsas  aSesaay 3sa3a3u] sumayry 23esony 5015 ysou  josoy ey WOIH 93V WOIH SHW WOHH  28ejuadig
WOTH ol Surewoy  juanbasqng EnuL oSeiony  pawBM  swnapl $5015) powson  aBraoay sy a8eaany
28e1oay paySpa  srewnxoxddy ssox9 a8esoay  oyewnxoxddy  payySom IXON PN
PaBIM srewnxosddy aferany  pawSm spwnxosddy  aSesaay srewrxosddy
srewnxosddy powSion  srewrxoiddy PporyBrom
srewrxoiddy srewnxosddy

(1)s19ssvy Isniy, go1 dnoiSqng pue 11 pue g dnoio a3 Suid[ropu suonedonied a3yl pue SWOAH Y3 JO SONSLIdOEILY) PIWNSSY
V 3qryxg payepdn

q 3qryxq

E-1


http:6,592,500.00
http:1,533,981.18
http:4,921,652.57
http:2,498,649.28
http:840,500.00
http:155,950.01
http:2,455.50
http:2,455.50
http:682,576.40
http:151,635.75
http:125,000.00
http:67,789.17
http:8,762.83
http:874,000.00
http:64,633.45
http:2,750.00
http:2,750.00
http:166,883.63
http:166,883.63
http:8,272,400.00
http:1,476,119.28
http:6,366,006.20
http:4,070,648.59
http:540,000.00
http:2,084.73
http:2,084.73
http:368,058.34
http:30,711.20
http:150,000.00
http:17,197.98
http:17,197.98
http:6,104,000.00
http:929,508.52
http:4,929,487.46
http:3,092,384.57
http:2,669,400.00
http:530,684.65
http:2,069,632.71
http:988,263.98
http:456,000.00
http:2,428.32
http:1,471.15
http:1,471.15
http:14,795.16
http:14,795.16
http:2,199,500.00
http:375,235.10
http:1,651,721.34
http:1,011,008.36
http:395,000.00
http:286,853.35
http:170,015.34
http:1,889,000.00
http:372,808.22
http:5,518.38
http:5,518.38
http:1,283,039.78
http:307,348.48
http:418,000.00
http:335,344.57
http:243,205.70
http:1,417,500.00
http:20,142.30
http:3,268.67
http:3,268.67
http:546,034.97
http:546,034.97
http:16,660,500.00
http:3,312,664.89
http:12,356,774.76
http:6,138,638.16
http:260,000.00
http:148,892.79
http:10,669.87
http:390,000.00
http:65,874.12
http:1,404.59
http:1,404.59
http:24,177.29
http:24,177.29
http:5,498,500.00
http:1,501,455.44
http:3,767,108.03
http:1,470,324.58
http:360,000.00
http:3,972.51
http:54,918.54
http:54,918.54
http:5,011,500.00
http:565,094.70
http:4,156,067.39
http:2,160,033.15
http:625,500.00
http:1,887.10
http:1,887.10
http:330,281.52
http:19,146.82
http:240,000.00
http:17,890.81
http:146,115.14
http:46,822.94
http:540,000.00
http:20,964.88
http:127,944.53
http:127,944.53
http:5,446,076.00
http:884,003.71
http:4,205,107.65
http:2,255,563.39
http:325,000.00
http:202,167.93
http:73,456.91
http:333,000.00
http:67,570.13
http:59,369.40
http:59,369.40
http:6,908,500.00
http:783,988.76
http:5,600,766.38
http:2,793,937.49

WAOS WIdL AND

CL0ZAPW  €8SRTV 00'00$'ST9 8Y6LYE @ 02) 19806 19806 ao %09€°0 %05T'1 %OV6L %087 UOLGT %0VG'L 8 Aenuuy - paisnipy ek L an 19°965°2L2 19°96£2L %001 SINUDL PAYIPON  OF
HIOS WAL HND
10z APW  €8SETV 00'000°09%'T sl @) ©n ©n ©n ao %0960 %0STT %P8 %EIH'T USLLE %LLO'S 8 Aenuuy - paisnipy seak-p ] i POPISOET'T LETHS669 %001 upay Joourt 07
MIOS WL AND
S10Z APW 2060V 00'000°L89'L 000 000 0o) 1660€°% 16608 ao %09€°0 %0571 %TT6L UTLEY < passnipy waA-T 1 o1t 86'952°L0°1 £6LL6LT 9001 amuaL 07
MAOS WAL AND
SL0Z APW Z060MY  00°000795T 9BLILES @ 0o Lo<ETe LoSETE a0 %09€0 U0ST'T %SH0'8 i 6SL1E WIEL 9 pasnipy aead-p L ozt PESPPESLT 08'00€°6 %001 PINUDL PAYIPON DT
. WIOS WAL, AND
CL0ZAPW 2060V 00'000°9Z1'€ GLPIOT (@) 0s 808 T8E0Ls ao 960 %0ST'1 %L %6EST %6V 'E %99Y L < PawnIpy Jeo4-1 L AR 8LEEL'S 8LEEL'S %001 WAL PAYIPON  OZ
. MIOS WAL AND
10z APW  Z060MY  00'6£9°069'C0T  PLISTHLLYL (@D ©n ©n ©D ao %0960 %0STT %eL6L UTLET %880°¢ %I8T'L 9 Aenuuy - paisnipy seak-p At 811 LOBIL'YIS'ES  GFIBE'SOT %001 upaiy Joourt 0z
MIOS WL AND
<10z €60THV  00'000°05L'T 000 000 0o) Lo8e8 Lo8S8'E a0 %09€0 %0571 0TS UPEET 03 UTIE L L pasnipy auad-p 1 <t TEREYGIT'T 99159 %001 amual, 07
A0S wdL, AND
SI0z AIN[ €60IHY 00008146 TOBYYIIET @ 0 0s'e16'7T 0s's1s'ze ao 09¢°0 %0STT %IT'8 %6ST'E 8L 9 patsnipy Jeak-[ L1 B €8'€66°076'S GI166'LE %001 AINUDL PALIPON jerd
o :
SL0ZAIN[ €60THY  00°000'11Z'T 000 000 2l SE€90'€ S€€90°€ ao) %09€°0 %0STT %OV0'S %06E°T %OLT'E %18y’ L 9 Aenuuy - pawsnlpy e ] o1t T9°C1L Y68 €106 %001 wRL 07
. MIOS WL AND.
SL0ZAIN[ €60THY 00005621’ TTEOSTE0T (@) 3 98IEE LT 98TEE LT ao %0960 %05TT %P8 USEVT UFSTE %STUL < Aenuuy - paisnipy seak-p ] L COGEEST CO6EE8T %001 iR, PAYIPON  OF
MAOS WdL AND
CI0ZAIN[ €60THY  00°0G'LEOFOT  8LE00'STOCT  (20) D o ©D a0 %09€0 %0571 %I06L %06TT 96T %08Y'L ¢ Aqenuuy - pasnipy aead-p Rt <t GECIOT06Y8  SEITLEsy %001 upai Jo durt 07
UAOS wdL, AND
SLOZ AL 980LHY  00°000°0ST 1€0L0°01 @ 8 00°¢zz o0€ze ao 9€°0 %05T1 %068'L %0ET'T %0PET %068 L ot Aenuuy - paisnipy Jeak-p L 4 9990€°06 99°90€°06 %001 wiBL PAYIPON DT
- AIOS WAL AND
SL0ZAIN[ 980THY  00°000°S8Y'Y 16°L8Th8 @ ©n ©n D ao %0960 %0STT %0228 %SHY'T UTITE %0228 ot Aenuuy - paisnipy Jeak-p ] at 0€°L1S'89S°E TTPOLOS'T %001 wpai Jodurt 0z
MIOS WL AND
SI0Z WIPIN 9E0THV  00°000°0%€ 000 000 0o) €106 €106 ao %09€°0 %0ST'1 %0058 %0887 %OLYL 9 passnipy ok 11 o1t S09VTLIE POOVLTET  WSEE0STLISOTY amua 07
MIOS WAL AND
STI0T WIBIN 9E0THY  00°00%'$79 PEII9YS @ v 00002°¢ 00°002°€ a0 %09€0 %0ST'T %0€9°8 %000°€ %008'L 9 Aenuuy - paisnlpy eak-p ot ott 9T ST 0z 9THST0T SEE08TLTS0TY WAL PAYIPOW DT
AIOS WL, TN
SI0Z WIEI  9E0THY  00°008'h69'€ UESLECIT (@) ©n ©0 ©n ao %0ST'1 %8LOS %EPy'T %IITE WHTTL 9 Aenuuy - pasnipy e L1 911 TTELLEOET  OETLEOIET  %BEE0STLTSOTY  WPAIDJO AW DT
MIOS WAL AN
10z A3enuel  LE/8NV  00'006°096 Lyos @) ©n ©n D ao %0960 %0ST'T %868L %LOET %LTOE %LILY pawnipy Jeai-1 At 811 95666288 9E90IELS %001 upap Joourt €z
MIOS WL AND
FL0Z 1QUDION. ZOZONV  00'000°08€ 000 000 (] TEEEET 1SEEET ao) %09€°0 %0ST1 %0608 %0057 UIISL T pasnipy auad-p 1 jal €ro1eee £r6167T %001 amual g7
MAOS WAL AND
F10Z 1PWISAON ZOZOMY  00°00€'8LE'E 15 LO¥'TEE (@) ©0 (98] ©0 [$1a) %09€°0 UCEGL 9%LIEL L pawsnipy Jead- ket L6H06°600'€ upaId Jo aury 4z
AIOS WAL, AND
<10z Axenuel  GI9GIV  00'000°7LT 1w @) ©02) €66Ly 6Ly ao 9€°0 %0ST1 %0018 %0057 %0TTE 169 ¥ pawsnlpy JeoA-1 L 811 18957¥81 £2690'1€ %001 QINUAL PAYIPON  EIZ
MIOS WAL AN
<10z &senuel  GI9GIV  00'000°087 000 000 o€ @6 STIH6 ao %0960 %0STT %009'L %0007 %02LT %0159 v Aenuuy - paisnipy seak-p ] 811 SULIFCOL S6LYS8T %001 wRL oz
. MIOS WL AND
10z &senue(  GLIGIV  00'000°66Z Les6y (@) €0 «2) [Ga) a0 %09€°0 %0571 %0018 %0057 02z € %0169 i Aqenuuy - pasnipy awad-p 1 811 8094516 S09LYIS WAL PAYIPON [T
. WAOS WAL, AND
10z Axenue  GI9GIY 000050088 LETOOOET (@) D ©n ©D ao %0571 %986L %0GET AIOE %LOLY v Aenuuy - pasnipy Jeak-p L1 811 8OSOSILE)  BYBOTLSHE 96001 w2 Jo DU HZ
AIOS WAL AND
V102 42quad3Cl - 01961V 00°000'06 000 000 (02) 61¢9€ 61'59¢ ao %0ST'T %OV6L %08ET %060°E %OVLY 3 Aenuuy - pawsnlpy e ] 61t €1'810'¢9 99899 96001 amuaL gz
. MIOS WL AND
10T 42qWaddql 01961V 00'000°'S9€ 000 000 L€ 16T 6Lyt ao %0960 %05TT %0618 %0£9T %0PE°€ %0669 € Aenuuy - paisnipy seak-p 1 o1t L6€6€°07 L6€65°0T %001 wRL oz
MAOS WdL AND
FL0Z #2qW20320 01961V 00'000°1SLT SH060'$97 (@) ©n o ©D a0 %09€0 %0571 WOLLL %0STT 08T %019 € nuuy - pawsnipy Jead-p L1 ott 0€°6T0'8LE'L FLOIETH6 %001 upaID Jo 2UIT HT
MIOS WAL, AND
€10z Asenuel  OLOTHY  00°000°0%) 80'81Z°9L @ o) 00000 00000 ao 9€°0 %05T°1 %OV6L %08ET %060°€ %06L9 v Aenuuy - pasnlpy e L 811 8y ILULYE GUPILEL %001 PINUAL PAYIPOW  HZ
AIOS WAL AN
<10z Asenuel  OIOTHY  00'000°092 000 0008 2l Lrees LrzeL ao %0960 %0ST'1 %095L %0007 %07LT 9%09€°9 € Aenuuy - pawsnipy seas- At 388 TeeTETst 027LETY %001 wRL 4z
N . MIOS WL AND
<10z &xenue(  OIOTHY  00'000°¢61 000z (@) €0 «2) «) ao) %0960 %0571 %08'L %05TT %0999 ¥ Arenuuy - paisnlpy seak-p 14 811 0760507 02°€05'07 %001 wadL, PAYIPON €T
. MIOS WAL AND
€107 &enue( OLOTHV  00'000°686°€ €LYI6LIG @ ©n ©n ©n a0 %09€°0 0T UT6L %LIYT eere 089 Aenuuy - paisnlpy eak-p L1 811 SFLIS0S6T  FLE0TOTIT 96001 pai) joaurr 4z
AIOS WAL TN
€10z Axenuel  €OOTHY  00'00%'<79 00056 @) (02) 91'888' 91888l ao %09€°0 %0ST'T %0092 %0007 %0TLT %0LH9 v Aenuuy - paisnipy Jeak-p L 811 STL8L8IE 65020'8T %001 PINUAL PAYIPOW  HIZ
. HIOS WL AND
<10z Asenuel  €00THY  00'00S°€€¥ T €0°8LOVOY (@) 9 00100L¢ 00°00L ao) %0960 %0ST'1 %TIOL %IE0T %ISLT %IV9 Aqenuuy - pawsnipy seas- ] S11 87°680'8LL 81680'8LT %001 WIdL PAYIPON €T
. . MIOS WL AND
10z Arenue(  €0OTHV  00°008'THS'L TEHPT6HY (@) ©D o ©D ao %09€0 %0571 UTHO'S WSSHT oLLLE %7989 i Aenuuy - paisnipy seak-p 1 811 TETHTLEY  GFEEUSELY %001 upaip joaurt 4z
MIOS WAL AND
PI0T 2QUDAON. OZS0AY 00000886 § 6LS6 $ @ 00 sUlcc § 81T § [§5a) %09€°0 0T YOPG'L %6060°€ 1 Aenuuy - pasnipy e L1 1zt OUEITLE  §  OUEITLE § %001 2INUAL PAYIPOW €T
ara QNN (SIIUNOWY  (LT)HP3D JO (9TNIPID (S1) FDmea  (EDMeIg (ZDPI ADWSEW (0D ©ded (810011 (LuiBSae ©) @) xapur 2dAL (€) aduereg (@)durreg asnar, ueld Juswheg dnoiSqng
anssp 1004 wrep) sury JOOUr]  (SYUOW UR)  PI[MPIYS  PIMPIYS  BUDIAIGS 204 I oy oy 1s2IUL  Sso3 2wy 123Ul qpuol  Aouonbaig 12IU] (SYUOW UR)  ULOT WOAH  [PdpULId ur j0og Jo 30 dnosn
SAW wnwrxe SIqeEAY  dlqEIEAY WDl meid  ATPUOW Anpuow  Anpuow  Supmiss 28wy 3sa303u1 swmayIT a8eaony 55019 sU 950U XY WOaH 28y WOdH SAW WOAH  28vjuadiag
WOIH Supurewsy  Juanbasqng Dty Y. paSon swma ss01D PpaSom sFeaoay sren S Seven
25eoay powBoy  opewrxosddy  ssoin o8eaony  oyewnxoxddy  parySrom PN poryBrm
PorSom syewrxosddy 28eaany PporySom syewrxosddy  a8esony ayewrxosddy
srewrxosddy paysop  aewrxoiddy PaSIoM
srewrxosddy ayewrxorddy

E-2


http:625,500.00
http:3,479.48
http:272,596.61
http:272,596.61
http:1,460,000.00
http:275,284.72
http:1,130,514.04
http:699,542.97
http:1,687,000.00
http:4,309.91
http:4,309.91
http:1,075,256.98
http:27,977.93
http:2,462,000.00
http:557,174.66
http:5,235.97
http:5,235.97
http:1,783,448.84
http:9,300.80
http:3,126,000.00
http:1,094,457.92
http:8,703.82
http:8,703.82
http:5,733.78
http:5,733.78
http:103,690,639.00
http:14,774,251.14
http:83,566,768.07
http:195,884.49
http:1,740,000.00
http:3,858.67
http:3,858.67
http:1,269,438.32
http:6,441.66
http:9,271,500.00
http:1,316,648.02
http:22,515.50
http:22,515.50
http:5,920,553.83
http:37,991.19
http:1,211,000.00
http:3,063.35
http:3,063.35
http:894,715.61
http:4,901.34
http:5,129,500.00
http:1,091,503.22
http:17,331.86
http:17,331.86
http:18,339.05
http:18,339.05
http:104,637,490.00
http:15,025,603.78
http:84,901,015.39
http:483,121.35
http:150,000.00
http:10,070.51
http:90,306.66
http:90,306.66
http:4,485,000.00
http:842,575.91
http:3,568,517.30
http:1,867,014.21
http:340,000.00
http:317,246.08
http:232,746.64
http:625,500.00
http:84,616.34
http:3,200.00
http:3,200.00
http:20,254.26
http:20,254.26
http:3,654,500.00
http:1,153,785.66
http:2,363,773.21
http:1,316,972.30
http:960,900.00
http:857,935.56
http:513,106.36
http:380,000.00
http:1,333.51
http:1,333.51
http:22,519.13
http:22,519.13
http:3,578,300.00
http:332,467.41
http:3,009,904.97
http:1,749,033.70
http:272,000.00
http:184,256.81
http:34,069.23
http:280,000.00
http:165,417.15
http:18,547.98
http:295,000.00
http:51,476.08
http:51,476.08
http:8,300,500.00
http:1,304,061.57
http:6,571,505.68
http:3,457,208.68
http:90,000.00
http:65,018.13
http:6,448.66
http:365,000.00
http:1,427.51
http:1,427.51
http:20,393.97
http:20,393.97
http:1,751,000.00
http:265,090.45
http:1,378,025.30
http:942,910.14
http:440,000.00
http:76,218.08
http:4,000.00
http:4,000.00
http:347,171.48
http:13,714.19
http:260,000.00
http:182,323.52
http:61,372.20
http:195,000.00
http:20,403.20
http:20,403.20
http:3,983,000.00
http:917,914.73
http:2,980,817.43
http:2,120,203.74
http:625,500.00
http:1,888.46
http:1,888.46
http:318,787.25
http:18,020.59
http:1,433,500.00
http:464,078.03
http:3,700.00
http:3,700.00
http:178,089.48
http:178,089.48
http:7,542,800.00
http:649,144.52
http:6,372,825.31
http:4,135,133.49
http:388,000.00
http:57,213.10
http:57,213.10

WAOS WIdL AND

SI0Z 03NV €6SFOV 00°000°K8¢ 000 000 (02) 98129'1 98129’ a0 %09€°0 %0ST'T %97S'8 %SHLT %sSHE LIS ot Aenuuy - pawnipy Jeakl LT 1t PS969'91€ 816519 %001 amuaL Az
WIOS WAL AN
SI0Z 10BNV €6FOV 00°000°ShS TR OV6'9ET @ 00 00°000°T 00°000°T an %09€°0 %0ST'T %0858 %0887 %065E %0LE8 8 puuy  pawsnipy JeakT LT €1 YIGET'992 PI98G'8T %001 2INUDL PAPON 1T
AIOS WAL TND
CT07 UV €650V 00°000°€T9 8T¢TE'T @ €0 (€2) (€0 an %09E0 %0ST'T %GEE8 UELET UECTE %6EE8 1 Aqenuuy - pawnipy aeakr LT T GT9€6's6T GTOEE'SET  %00T wRL PPN AT
AIOS WAL TND
CL0Z SNBNY  €GSHOV 00008'TLO'ST  THOGL'IZLE (@) D D ©D ao %0950 00ST 1 %1668 %EEYT %08E°€ %8E8 ot Ajenuuy - pasnipy 1895 L1 zi CEGEBBTIL  ELTIFECLY %001 AR JO PUIT (IT
AUAOS uHAL HWND
ST0Z 080V COSPNV  00°000°05€ 0TS @) 00 05866 05866 an %09€°0 %0ST'T %0558 %0SLT %OLY'E %0TS'8 1 Aenuuy - pawnipy JeakT LT T 8CEITLT BCEIT'L %001 2INUAL PAYIPON AT
AIOS WAL TND
ST0Z 8080V €OSPNV  00'00L'TTE'R £8'SLR'E96 (@) ©n N ©D an 90950 %0ST'T %6TT'] %T9€'T %8L0°€ %ITT8 s Aenuuy - pawnipy JeakT LT jass STELT'09L'9  TETISTOSY %001 WPAID JO az
AIOS WAL TND
ST07 N80V 9EGINV  00'000°'81Z 000 000 ©0) Po'c6c (S an %09E0 %0ST'T %00v'8 %0€9T %0VEE %0868 1 Aeauuy  pasnipy 1wAT 114 Al GV LS0'TOT €6¢LL0T %001 omuaL (T
. AIOS WHAL AND
S10Z 080V OEGINY  00°005'€98 U9 6T @ (] 00°000°T 0070001 a2 %09€0 %0ST'T %91E'8 %0SLT UOLY'E %01S'8 a8 Aqenuuy - pawsnipy 1ead-p L1 e ¥8T86'C6Y €1966'651 2InuUAL PIYIPOI az
ST0ZS080V 966INV  00°000°L10°T Lurnt @) T SSOT'E seeor'e an %0950 %0ST'T %L6S'] %STRT %LESE WLLES 1 Aenuuy 114 T €6919'61Z €E919'TZ %001 WL PAYIPON AT
AIOS WAL TN
ST0ZSN8V  9S6INV  00'0SE'RELRT  ISBIWIONT (D) ©n ©n ©n [(ta) %09€°0 %0ST'T %99€'8 %6 %TIEE %LSER 1 Aqenuuy - pawnipy qeakr L jats GYLSSTLOPT  BTITLILOG %001 wpaID JodurT Az
WIOS WHAL TN
SI0ZAN[ €E6ONV 0010000 000 000 (2] SL8TET SL8TST (o) %09€°0 H0ST'T %0088 %0SLT WOLY'E %0058 ot Aenuuy - paisnipy teak- L1 z €6'187'LhT 68°S6STT %001 dmua], az
R AIOS WAL AND
SI0T AL €EGONV  00°000'SLT 00 @ 069L¢ 00°00¢ a0 %0950 %0ST'T %0SL'S %000°€ WOZLE %0SL8 ot Aeouuy  pawsnipy Jeak T LT air €6'TS0'861 CO0S6'80T %001 2INUAL PAIPON AT
YAOS WAL, JND
ST0ZAIN[ €EGONV  00°000'L2€ 000 000 (4] 4} o) a2 9%609€°0 %0ST'T %LE9'] %L06'T %LTYE %LE98 ot Aenuuy - pasnipy Jeakl LT i LUT68'T6T SCLTRTL %001 wRL Az
X MIOS WAL AN
STOZAIN[ €EGONY  00'000°009 TLCTOLT @) 16 VLR TVLOR'T [5a) %09€°0 %0ST'T AT %ILTT %1667 %1108 6 Aqenuuy - pawnipy geakr L4 488 0LL9T'¢6 0LL9T'¢6 %001 WL PPN AT
MIOS WHAL AN
<1z EE6ONV  00'TLI'009'FT €8'L2C8I'T @ 61 ©D ©n (52 090 %0STT %029T HOEEE %0LE'S ot Aqenuuy - pawsnipy ead-p an POCCOBILTL  FIET6'ST8Y  %00L WpaID Jo dury az
A0S WAL, HWO
CI0Z BUBNY  PLGLNV 00008 LST'T IOPI'0T (@D D ©n D a0 9609€°0 %0ST'T %1198 %868 %IssE %6409’ ot Aenuuy - pasnipy Jeakl LT air 98LSRTOI'T  SEUST'GHY %001 upaI) JO QU Az
X AIOS WAL AN
10z W00V POTTHY  00'000°07L'T 000 000 00 LOBER'E LOSR'E o %09€°0 %0ST'T %0ST8 W8T %10§°€ UTISL L Aenuuy - pawsnipy seakr  LTd <1t TEREVEOTT  BVLEY'O %001 amual Az
WIOS WAL AND
107 N8OV FOTTHY  00°00<'T9¢°6 W0899TTET (@) (Ga) 168897 16'889°72 ao %09€°0 %0ST'T %EBTR %TEST %OSTE 9 Aqenuuy - pawnipy seader 114 911 B0FTE966'C  TEOPEER %001 PINUAL PAUIPON AT
MIOS WAL AND
SI0Z 80BNV FOLTHY 00000 17¢'T 000 000 611 [a<iag €68y [§ta] %09€°0 %0ST'T %P8 %66%'T U6ITE %06L°L L Aqenuuy - pawsnipy 1ead-p <t POSIETELT 1€7€0°L az
MAOS WL, TND
SI0ZS080V  BOTTHV  00°008 78S CITRTOIT (@D zrt 98 PEC 6L 98HSS61 a0 9609€°0 %0ST'T %0028 %986 %ISTE %199°L L Aeouuy - pasnipy Jeak T LT Ba BLBREVE 8L8Y6VE %001 WL PAYIPON AT
AIOS WAL TND
ST0Z 808V JOITHV  00'FEE°C0S'EZT  YO'€T0'STL8T (22 D ©D ©n [ta) 9%609€°0 %0ST'T %108 %65€°T %8LO'E %LEYL L Aqenuuy - pawsnipy qeakr L4 Bal 00TSO'BEIG6  LOTEC'GST %001 wpaD Jo AW Az
. WIOS WAL AN
STOZAIN[ FTBINY  00'00T'0LE'L. 70566778 @ D ©n ©n a7 %609€°0 %0ST'T %esH'8 AETLT uTEyE %8YY'8 6 fenuuy pasnlpy waA-T LT zit TLOOTELTY  BOGLYLSHT %001 upas) Jo Bt OF
R MIOS WAL AND.
SI0Z AL BIGINV  00°000T8T 000 000 ©2) PH89Z 1897 a2 %6095°0 %0ST'T BOVLL %0007 0ZLT %OVL L ot Aenuuy pasnipy 1wk L1 ain TL999'8ET 89'CHE08 %001 amual 07
YAOS WAL, JND
ST0Z AIN[ STGINV  00°000760'T PGEVTIT @ 4] 4} o) a2 9%609€°0 %0871 %TEY's %6697 WETVE %zEV'S 6 Aenuuy - pasnipy Jeakl LT i 8T'S6V10E STSOVVOE %001 WAL PPN OF
MO WAL TN
SI0ZAIN[ SIGINV  00°00¥'IZ'8 £17'899°T6L @) D ©n D [5a) 9%609€°0 %0ST'T %OEV'] %80T %LO'E ot Aqenuuy - pawsnipy Jeakr L4 4a8 €9'997°607 POOZOPE'E  %00T upaI) Jo AU 07
MIOS WHAL AN
ST0ZAun[ LGSINV  00°000°09 @ @ €TESH'E €T (o) %09€°0 %0ST'T %998 6T %e89°¢ 6 Aenuuy - pasnlpy awad-p L1 €1t 106166 LT061'66 %001 R, PAYIPON e
MIOS WAL AN
SI0Z 2un[  LGRINV  00°S09'1Z'6 ULTHISLIT (@D D ©D D a0 %6095°0 %0ST'T %968 %8LIT WHOEE %0658 6 Aenuuy - pasnipy Jeakl LT € CO0LZOI9L  LEGEYBSEY %001 upaI) JO AU DT
YAOS WAL, JND
ST0ZAIN[ LEGONV  00°000'69Z szl @) 00 PES06 6506 a0 %609€°0 %0ST'T %0£9'8 %0887 %065°€ %0€9'8 ot Aeauuy - pasnipy Jeakr L1 zi STO8VT STE8RTT %001 PINUDL PAIPOI OF
UIOS WAL AN
ST0T AN LEGONY  00°00<'€8E'9 CCRILTLIT (@D D ©D D a0 %0ST'T %OTE'R WLLET RI6TE %7€ ot Aenuuy pawsnlpy wwaA-T T4 438 SOS6LLYEY  8OPIRROT  %00T upaid Jo ourt 07
R MIOS WHAL AND.
STOZ 2unf ¥E6ONV  00°00'$29 000 000 00 €06L6'T €06L6'T ao %0STT 0958 %0SLT W0LYE 8 pasnlpy aeas-g €I 07 195'61% 90°€00°001 %001 0z
A0S WL, HWD
SI0Z2UN[  FEGONY  00°00S'9% 6ST66'8TT @ 0 (4] ) a0 926095°0 %0ST'T %08 %E0€°T %ET0°€ %H20'8 6 PASNIPY JTAT 114 € 16T88°08 1611808 %001 WIDL PPN DT
X AIOS WAL TND
ST0Z2un[  PEGONY  00'00S'$SR'9 WL (@D D ©n ©D ao %09€°0 %0ST'T %OST'] %89K°T %8T'E %8818 6 Aqenuuy - pawnipy seakr L1 €1 YTI96010C  OVIZISHOT %001 uppI) Jo ourT 07
MIOS WAL AND
10T ABW €999WV  00'000°61 000 0008 0D LTS et s (o) %09€°0 %0ST'T %0618 %0057 %0TTE %06T'8 8 Aqenuuy - pawnipy seader 114 vIt GHRLGTET GPPLOTET  %00T amual, 7
. MIOS WHAL AND
SIOT AP €999V 00'009'86L'T & 66'EHSBYL  §  (ZD) ©D 1) 1) ao %09€°0 %0ST'T WEEE'8 %6E9°T %8SE'E %YL’ L Aqenuuy - pawsnipy sead-t RHES i OLBLECOST §  T6'9TE'096 § %001 Pa1) JO dur] 0z
ara QNN (SIIUNOWY  (LT)HP3D JO (9TNIPID (ST) (FDMEIA  (EDMEId (ZDF (IDWBIEW (0194 (©)ded (8)1001d  (LywBaEw © ©) @) xapur 2dA, (€) aduereg (D)2ourreg 3snay, uelg Juswheq dnoiSqng
anssp 1004 wrep sury JOOUr]  (SPUOW u)  PIMPAYS  PAMPAS  BUDIAISS 234 I Swy oISl Ssoxp o IsasMul  jpuo  Adusnbaxg JUUL (SPuow ur)  ueoT WOIH  [edpuiid ur j00d Jo 10 dnoxs
SAW wnwxen SIqENTAY  DIQUITAY WL MEIQ AIPUOW Anpuow  Appuow  Bupmiag  aSesaay 3sau2uL swmapT 28esony 55019 1sU josay e WOTH 23y WOdH SAW WOaH  28ejuadiod
WOIH Supspwoy  juanbosqns  [enrul oSeiony  pawBM  Awnap $5010) powSoy  aSraoay o 25esany
28eaoy powBpy  owwrxorddy  ssoin oSesony  ayewrxoxddy  pawySom XN PaBIom
panySom spewrxorddy oSvony  pawSom spewrxorddy  aSesaay speuwrxoaddy
srewnxosddy poBy  orwwixoddy PporyBrom

ewrxoiddy pewrxoxddy

E-3


http:584,000.00
http:1,621.86
http:1,621.86
http:316,656.54
http:67,593.48
http:545,000.00
http:236,940.82
http:1,000.00
http:1,000.00
http:266,139.14
http:28,986.14
http:615,000.00
http:1,323.18
http:195,936.29
http:195,936.29
http:15,071,800.00
http:3,121,190.42
http:11,288,859.33
http:6,753,412.73
http:350,000.00
http:4,145.20
http:17,213.58
http:17,213.58
http:8,311,700.00
http:963,875.83
http:6,760,173.25
http:4,502,511.92
http:218,000.00
http:101,057.49
http:10,773.93
http:865,500.00
http:294,565.12
http:1,000.00
http:1,000.00
http:493,982.84
http:149,996.13
http:1,017,000.00
http:111,177.27
http:3,105.55
http:3,105.55
http:215,616.33
http:215,616.33
http:18,738,350.00
http:2,401,448.51
http:14,971,557.69
http:9,076,726.24
http:450,000.00
http:1,528.75
http:1,528.75
http:247,281.93
http:14,595.89
http:275,000.00
http:198,051.93
http:108,950.03
http:327,000.00
http:291,891.17
http:71,827.55
http:600,000.00
http:179,155.72
http:1,807.42
http:1,807.42
http:95,167.70
http:95,167.70
http:14,600,171.00
http:2,184,527.83
http:11,768,055.64
http:6,828,923.14
http:2,157,500.00
http:1,065,140.86
http:1,102,887.86
http:449,157.35
http:1,740,000.00
http:3,858.67
http:3,858.67
http:1,269,438.32
http:6,437.48
http:9,361,500.00
http:1,321,668.02
http:22,688.91
http:22,688.91
http:5,996,324.08
http:43,546.52
http:1,521,000.00
http:4,485.93
http:4,485.93
http:1,131,315.94
http:7,032.31
http:5,854,500.00
http:1,102,082.13
http:19,554.86
http:19,554.86
http:34,988.78
http:34,988.78
http:123,503,334.00
http:18,725,023.04
http:99,638,051.00
http:289,932.67
http:7,370,100.00
http:824,995.02
http:6,173,266.72
http:4,457,479.64
http:182,000.00
http:138,666.72
http:86,345.68
http:1,092,000.00
http:142,439.54
http:304,495.28
http:304,495.28
http:8,215,400.00
http:732,668.43
http:7,205,266.63
http:3,854,020.04
http:650,000.00
http:81,277.67
http:3,453.23
http:3,453.23
http:99,190.11
http:99,190.11
http:9,221,605.00
http:1,175,142.76
http:7,616,270.03
http:4,958,699.37
http:265,000.00
http:14,889.25
http:14,889.25
http:6,585,500.00
http:1,172,718.55
http:4,947,795.95
http:2,648,864.68
http:625,500.00
http:1,979.03
http:1,979.03
http:419,561.40
http:100,003.06
http:464,500.00
http:118,992.59
http:80,841.91
http:80,841.91
http:6,853,500.00
http:1,582,649.46
http:5,010,961.24
http:2,045,121.46
http:519,000.00
http:1,523.75
http:1,523.75
http:131,974.49
http:131,974.49
http:1,798,600.00
http:148,543.99
http:1,593,578.79
http:960,326.92

WAOS WIdL AND

ST0742qWad3( 69TTHY  00°000°'S9T 00°020°07 @ < 18°55¢ 18°s¢ a0 %09€°0 %0ST'T %0558 %059 %0¥E'E %066'9 < Aenuuy - pasnipy sk L L0t POITCS PESPI'SS %001 WAL PAPON AT
MAOS WAL HIND
ST07 42qWAdIA GOTTHY  00'000790°TT  9£'899'LE9T (2D N D D a0 9%09€°0 %0ST'T %SISR %8E9T %0SE°E %IL6') € Aqpnuuy - pasnipy sead 11 Lot PLVOETES'S, TUVZLE6E'S %001 UpRID JO QU AT
MAOS WAL AIND
107 PAWDMON. §STTHV  00'008'8FE'E 000 000 0D 07088 07088 ao %09€°0 %0ST'T %ETE'R BT %E0E°E UEEG'L L Aqenuuy - pasnipy seade 1 483 TLOEEOLIT crreLen %001 amudL Az
MAOS WAL HIND
CL0Z 1QWLAON. BSTIHY  00'00$'SI0'ST  09'€2L'12¥'T (2D (Ca) IUL08°6E Ghaze'se o %0960 %0571 %p9T8 %ILST 66LS L 9 PNy iEad- 1 pIL PEY6Y9TE6 E8LO'GL %001 PINUDL PAYIPON AT
YJOS Wi, HND
ST07 J2qUAAON. 8STTHY  00°000°'TZS'T 000 000 611 oS8y €S8y ao %09€°0 %0ST'T %EST'] %665'T %OIZ'E %6068'L L PSNIPY JTaA-T L <1t PESTETET'T TLVT0'L %6001 wRLaz
X MAOS WAL HIND
107 2QWDAON. SSTTHY  00'000'8V€"L LEWOTTLLT (@D w TEESTIT TEesTIT a0 %09€°0 %0ST'T %2608 WLTY'T %OVT'E %ETE'L < Aqeouuy - paisnipy seasep I <t SoLITST LTSt %001 WL PO AT
MAOS WAL HIND
107 PAWDION. CTTHV  00T08'6GS0T8T  SCTOETIEET  (ZD) ©D ©n D a0 %09€°0 %0ST'T %866'L WL6TT %e10°€ %06€°L 9 enuuy parsnipy amas-T T} vIt GESTOOETIT  COTETTLE  %00T upID Jo SUIT 4T
MAOS WAL HND
107 19quaidag  00Z8dV  00°000°00% 000 000 D) 66°96€°T GE96€°T a0 9¢°0 %OST'T %0LTR %0057 %02T'€ %097'8 1 Aenuuy  parsnipy Jeas-p L1 ot 99°999°92¢ 1091612 %001 amudL  Hz
YAOS WL, HND
107 pquardds 00Z8dV  00°000'LLT YE96LLY @ 99 YLYOL PLVOL a2 %0960 %0ST'T %0LT] %0057 %02Z'€ %6097'8 i Aenuuy - paisnipy seasep L Tt 9SBLT'SE 95'8LT'SE %6001 WAL PAPON HZ
. MAOS WAL TN
<107 oquaidds 00Z8dV 00005 9L8T 8T61EE @ ©D ©n D a0 %09€°0 %0ST'T %059'8 URERT %05C'E %BIOV'E n Aqenuuy - pasnipy sead 1 ort TRTEL00ST 99EBHET0T  %00T paID Joourt Az
MAOS WAL HIND
€107 1oquadag 1AV 00008 TSS L80Ly @ €€t 98°6¢8'T 98°6¢8'T a0 %09€°0 0T %0658 wWoeLT ROLY'E WTT o pawnIpy 1EoA- ] ort 666678 6£°€66'78 %001 WL pYIPON AT
MAOS WAL, WD
S107 2quaidds  1S69dV  00°002°6HT Y 29°012€S (@) D ©n N a0 %09€°0 %0ST'T %OY'8 %9197 %eeEE %STI'Y 41 PNy Jead- L ort 169LL'886°C 9EEPS'RI0T %001 upRI) Jo QU AT
YAOS WAL WD
€10z 12qudds 990ZdY  00°000'S8E 000 000 D) 80°6E6'S 80'6£6'S a0 %09€°0 %0ST'T %L0'8 %herT %HIT'E %0008 6 Aenuuy - pasnipy seasep 1 611 8TTIVG %001 amuaL Az
X MAOS WAL AND
<107 2quaidds 990zZdV  00°000'TH0' 8OBOTTHL @ [(a) TCL9E8 TCL9ER ao %09€°0 %0ST'T %EIT'S %806T %TT'E %L96'L 8 Aqenuuy - pasnipy sead I Dlag SHSTRTEST TE989°LT %001 PINUDL PAIPON T
MAOS WAL TND
C10Z 2qundag 990zdV  00°000°001 000 00°0 €9 0g1ey oe'rey a0 %09€°0 %0ST'T %0018 %008°T %0TTE %OYT L S Aenuuy o1 RHE] Lrr PEBITOL HO'819 6001 wid i
YJOS WL, GWD
S107 aquaidds 990zZdV  00°000°068'€ IEPSHIIT @0 86 SLBOLOT SLPOL0T a0 %09€°0 %0571 %HOE'R %659 %T9E°E BILE'L 9 Aenuuy kT L ort 0€0ST'TT 00ETTT %001 WAL PAPON AT
MAOS WAL HIND
<107 quardds 990ZdV  00°8SO'ZSHSLT  TTRSLEETLT (2D N ©n D ao %09€°0 %0ST'T %0508 %IVYT %LET'E heELL 8 PNIpY Juad- 1 611 TROCTTVTTVL  BOLEY'ROTT %001 uppI) Jo SUrT Az
MAOS WAL GND
€107 oquardds 090ZdV  00°000°0¢ 000 000 ot PeT PEHT ao %09€°0 %0ST'T %0SE'S %0087 %02T'€ WOLG'L a pasnipy auad-p 11 ott Basial Basiad %001 weL A7
MAOS WAL TWND
<107 J2quiadag 090ZdV  00°005°989'S 9122656 @ 0 ©D 0 () %0571 %6LY'8 %8E9T %UOLEE i8T18 z patsnipy 1was-[ 114 ort LEGPOOIE Y COTGTLE  %00T ApaD Jo P AT
107 J2quiadag TEELOV  00°000°S0% 8279€'7C @) 8 00008 00°008 an %0950 %0ST'T %009'8 %0SLT WOLY'E %0778 s Aenuuy 114 ort 0£°099'€TT 0€°099'€ T %001 WAL PAIPON A7
MAOS WAL TND
<107 2quadds TEELOV  00°0$0°076'9 VBT (2D ©n D ©n [ta) 9%09¢°0 %0ST'T %HES] %2697 %60Y'E %6518 fad Aenuuy - pawsnipy 1waA-T 114 ort STE89'69T°C 08°€20706°€ %001 wpaID JodurT Az
MAOS WAL TWND
€107 Pquadag ZZ€LOV  00°000°0T€ 000 000 ©0) 06297 062971 [ta} %609€°0 %0ST'T %OVE'S %0067 WOTTE %0L6'L s Aqenuuy pawnipy 1okl LT ort LEE0SHT LECOSTT %001 amual Az
MAOS WAL TWO
107 12quiaidag ZZELOV  00°000°6H'S 6LE9TISTT (@) D D ©n a0 %0960 %0ST'T %OLY'S %I9T H6SE°€ owrTI8 a1 Aeauny - pasnipy 1835 114 ort 08'90€ €L PRI TS %001 WpAID Jo BT AT
YAOS WAL, HWD
10z 2quadag GIELOV  00°000°€T9 000 000 ©02) YO'S8TT Y982 ao %0950 %0ST'T %OV'L %0007 %0TLT %0LY L z Aenuuy - pasnipy skl LT ort CT6LIVE CT6LIVE %001 omuaL Az
MAOS WAL TIND
<107 2quadds GIELOY  00°00T'SHI'S STTELGEG (@) D ©D ©n o) %609€°0 %0ST'T %TLY'] %19 %8GE°E %OPT'8 43 Aqenuuy - pawsnipy seakT L4 ort 66'66507L'€ GG'BIEOY'T  %00T wpasD Jo ST Az
MAOS WAL TIND
ST07 808V Z6L90V  00°000°S8S €6868'T @) a 899781 [ta} 9%609€°0 %0ST'T %068 %05L°T %60LYE %018 1 Aenuuy pasnipy 1eas-T LT 381 SOBLI'CE COBLI'EY %001 WL PPN AT
MAOS WAL HND
S10Z 8080V Z6L90V  00°008'€0L'T CRETOTIT @ D ©D D a0 2%6095°0 %0ST'T %EVE'R %6YST %89TE %8058 : Aenuuy - paisnipy seaskp L1 T GLTIHTES'T TOCIEERIT %001 upaI) JO QU Az
YAOS WAL JND
107 Pquadds 06L90V  00°000°07S 8T°CO1'T8 @) (4] €0 (4] a0 9%609€°0 %0ST'T %OVE'R %0067 %0TTE %0L6'L a Aenuuy - paisnipy seasep I ort SLGTY'98T SLGTVIRT UESTECTTIONG6 WAL PAYIPOW AT
MAOS WAL AIND
€107 2quaidds 06L90V 00008 ¢81°S G I8H616 @) D ©n D o %09€°0 %0ST'T %EER vzeeT %OHT'E a Aqenuny pasnipy measkp 14 ort €6°906°L26'¢ LETTEGOST  %ESTEETTIONG6  URID Jo aur Az
MAOS WHAL HIND
€107 42quaiddg $Z95OV  00°000°€01 000 0008 00 9€H<T 9¢veT [§ta) 609€°0 0T %0558 %0897 0pEE o PNy iod- ort T9TI0€L 8E006'1€ %001 az
A0S WL, HWD
107 quaidds KZ9KOV  00°000°002 LETITEG @ 8¢ 0000 $ 0000 § a0 9%6095°0 %0ST'T %OVE'R %0087 %02T'€ %0L6'L a PaSNIpY Jead-T L ort 86'LLTOY 86'LLTOV %6001 WL PAPON AT
X MAOS WAL HIND
<107 Pquaidds 1Z9POV  00'000'SKRTT  LIVSG'SSTT (22 D ©n D ao %09€°0 %0ST'T %6LY'S %8997 %08€°€ %097'8 s Aqenuuy - paisnipy seasep 1 ort 0L TIRELE'G TLTE6VST'9  %00T uppI) Jo QU Az
MAOS WAL HIND
SI0Z N8OV LTPSNY  00°0009LT ToL6ECTT @) ©D ©n D a0 %09€°0 %0ST'T USLTS %R0ST %ETTE %9978 1 Aqenuuy - pasnipy sead- 1 s 9EITOTLET 1002€°€29'T %001 upaa) Jo our A7
MAOS WAL HND
S10z PPNV - 0000S'SIF'E §  OFLLLCSIT 8 (2D 6D 1) 1) ao %09€°0 %0ST'T UHTE'Y WLEST WSLTE %HTE'S ot Aqenuuy - pawsnipy 1ead- RHES A OYOTSLIIT §  COSHEHOITS %001 Pa1) JO dur] az
ara QNN (SIIUNOWY  (LT)HP3D JO (9TNIPID (ST) Mg (€DMeId (24 ADUBEN (014 (©)ded (8)3001  (L)uiBien ©) ©) @) xapur 2dAL (€) ddueeg (D)2ourreg 3snay, uelg Juswheq dnoiSqng
anssy 1004 wiepy sury (Syuow ur)  PANPaYDS  PAPaYPs  BupiAsg 234 dIW oy oyeyisasoluy  Ssoxp  oJeyseadul  puoly  Aouanbaxy jsou0)u] (Suow ur) UROT WOAH  [edpuiid ur 00d Jo 10 dnois
SAW wnweR SIQENEAY  OIQE[AY WIOL MEIQ  AIPUOI Anpuo  Anpuow  Supmsas  aSesaay 3sas03uy sumayry 23esony 5039 ysou  josou ey WOTH 23V WDIH SHW WOdH  28wjuading
WOIH Sureway  juanbasqng Enrur oSeiony  pawBM  Awnap $5010) powSoy  aSraoay o 25esany
28esony powSiop  oewrxoddy  ssoxn oSesony  ayewrxoxddy  pawySom XN PaBIom
PaIyBIoM srewnxosddy o8esony  payySiom apwrxosddy  aSesaay srewrxosddy
srewnxosddy poBy  orwwixoddy PporyBrom
srewrxoiddy srewixosddy

E-4


http:165,000.00
http:20,020.00
http:55,148.94
http:55,148.94
http:11,064,000.00
http:1,657,668.36
http:8,531,304.74
http:5,393,724.11
http:3,348,500.00
http:8,802.05
http:8,802.05
http:2,179,339.72
http:13,731.25
http:15,015,500.00
http:2,421,723.60
http:39,301.16
http:38,528.49
http:9,526,494.44
http:79,078.43
http:1,521,000.00
http:4,485.93
http:4,485.93
http:1,131,315.94
http:7,014.71
http:7,348,000.00
http:1,772,104.57
http:24,253.32
http:24,253.32
http:25,217.05
http:25,217.05
http:182,059,802.00
http:28,962,362.55
http:144,596,425.39
http:571,232.65
http:400,000.00
http:1,396.39
http:1,396.39
http:226,666.66
http:21,516.01
http:277,000.00
http:47,796.34
http:35,278.56
http:35,278.56
http:2,876,500.00
http:334,191.88
http:2,500,731.82
http:2,013,483.66
http:551,500.00
http:1,859.86
http:1,859.86
http:82,993.39
http:82,993.39
http:4,249,200.00
http:534,210.62
http:3,388,776.91
http:2,028,543.36
http:2,385,000.00
http:5,939.08
http:5,939.08
http:1,686,547.61
http:9,441.28
http:4,041,000.00
http:741,108.08
http:8,567.52
http:8,567.52
http:2,832,825.45
http:17,686.31
http:100,000.00
http:76,118.34
http:3,890,000.00
http:1,114,834.31
http:10,704.75
http:10,704.75
http:11,130.30
http:11,130.30
http:178,452,058.00
http:27,233,758.22
http:142,242,236.82
http:1,208,697.08
http:50,000.00
http:8,245.25
http:8,245.25
http:5,686,500.00
http:559,227.46
http:4,516,646.57
http:3,129,205.85
http:405,000.00
http:22,362.28
http:113,660.30
http:113,660.30
http:6,920,050.00
http:1,482,585.40
http:5,269,683.25
http:3,504,023.80
http:310,000.00
http:1,267.30
http:1,267.30
http:14,503.37
http:14,503.37
http:8,649,000.00
http:1,281,263.79
http:6,731,306.80
http:4,341,291.84
http:613,000.00
http:2,285.64
http:2,285.64
http:34,179.13
http:34,179.13
http:5,145,100.00
http:939,732.25
http:3,720,599.99
http:2,480,368.99
http:585,000.00
http:1,498.93
http:2,700.00
http:1,828.88
http:83,178.05
http:83,178.05
http:1,703,500.00
http:112,628.83
http:1,532,411.79
http:1,188,913.02
http:520,000.00
http:82,165.28
http:186,429.75
http:186,429.75
http:5,183,500.00
http:919,481.49
http:3,927,506.33
http:2,899,522.37
http:105,000.00
http:73,011.62
http:31,500.38
http:200,000.00
http:93,111.97
http:40,177.98
http:40,177.98
http:11,848,000.00
http:1,285,984.17
http:9,873,842.70
http:6,254,931.72
http:2,764,000.00
http:115,397.62
http:2,372,016.36
http:1,625,320.01
http:3,415,500.00
http:1,153,777.49
http:2,147,520.46
http:1,164,945.03

WIOS WL AND

0207 AP 82ZENE 00°009°9K7'L 89°09€°¢€9 @) D ©n ©D a0 %09€°0 %0050 %T8TY [latad %6267 8 Aenuuy - paisnipy eak-p 11 e 9L°060°8TE Y SEEIVE6E %001 upai Joaurt 11
2207 WA HEOLOD  00°LIS6OT'9STT 000 000 D ©n ©D ao) %09€°0 %T8LO V/N VN VN VN VIN VN X1 <9 FO9900V6'958  10°TH6'T96 %001 wng dumy - gor
7207 42qWAA 076840 00°LOT'LOTHTET 000 000 D ©n ©D 0009 %09€°0 %0EL0 VAN VN VIN %886'€ VN VAN VN X1d ] LTTTTIVE'6EG  LOOTESOR'E %001 wng dunt gt
2207 2qWAIA 07684 00°00S'0LZ'T 000 000 02) L8EE9'E L8E69'E a0 %09€°0 %0STT VN VN VN %H20° VN VAN VN XId 9z1 LEOOY'PES £1°698'6 %001 amuaL €0l
2207 2qWADIA 07684 00°000°002 0007 @ [(a} 629 1679 an) %09€°0 %0ST'T VN VN VIN %090°¢ VN V/N VAN X1d 921 LOVLY'T LOVLO'T %00T PINUDL PAYIPON 0T
2207 32U 07684 00°00€'9S8'6T CEGRILLY (@D ©n (@) D 0009 %09€°0 %OVT'T VN VN VN %206 VN VAN VN X1d 05T 6LITSGZ6TT  SG9L9'ETT %001 upRID JO SUT €01
2207 QWA GT68dD  00THE'LOSE0] 000 000 (G5} D ©D 000§ %09€°0 %0980 VN VN VN %8I VN VAN VN XId L T0°€TITINT 20°€29°T9FT %001 wng dunt  goL
2207 QWA G168dD  00°000'647°T €819€°C6 @@ ©n D D a0 %09€°0 %0ST'T VAN VN VAN %SCor VN VAN VN XId et 80T6LVTS'T EESEX %001 upAID JO DU HOL

2207 YIEN LSO 00°000°108Y 8UELEGOL @) o1 D ©D 0009 %09€°0 %6TTT V/N V/N V/N %LI6Y V/N V/N V/N XId o¢L 1TI8IH6LT LL88T'SY WLHTIPEISTETY 21D JO 2ur 401
G00T 42GWADIA THEOEL  00°000°95T OB @ N D D a0 %0010 %0050 VN VN VN %09¢°¢ VN VN V/N XId 081 0€°09% 781 10°950°071 %001 up2ID JO dur €01
600 42qWADIA  L09STL  00°000°€9€ BTELEGOT @ ©n D D 0009 %0600 %00$0 VN V/N VN %09¢°¢ VN VAN V/N XId €81 011072 L660¢ 0ESES998T0 upaID Jo BUIT 0T

AIOS WAL TND
S10T J9GWALON. FIOLOV  00°00S'L89°0T 000 000 00 98°THE'0¢ 98THE0E (1D %09€°0 %0ST'T %LOER %269 %OTY'E %H108 8 [enuuy  pasnipy Jead-T 1 [ 68'H06'98€°9 17'199'FF %001 amuaL a7
AIOS WAL, FN;
ST0T J2GWRAON. FIOLOV  00°00€°06L'8 CTOILYES'T @ ©02) 80'L68'61 80L6E6T (1D %09€°0 %0ST'T %0TE'S %809 %LTE'E %108 L Aqenuuy - pawnipy sead- 1 it GUITILLG'S £2°789'08 %001 QUNUSL PAJIPON AT
UIOS WAL TND
ST07 2AWAAON. FI9LOV  00°000'978'€ 000 000 €0t T6'Se8TT 6Tl (1D %09€°0 %0ST'T %98Y'8 %06V°¢ %T9T'8 L Aqenuay sy 11 it T9'E88E09°T 6L768°07 %001 wRL Az
MAOS WAL WD
ST07 2AWDAON. FIOLOV 00007 L6HFT 07 LTCLELT @ 0z 9r6TTH oreszry (D) %09E0 0T WILER %9197 6EEE°E %H66'L 6 Aqenuuy - pasnipy aead-p Rt €11 POVORVS LGGaN %001 WRL PAYPOW AT
AIOS WL, AND
ST0T 42qWRAON. FIOLOV  00°080'19'60T  Z€GIFOEI'Sy (D) N D D %09€°0 %0ST'T %8818 %TEST %AOVT'E %LOS'L 9 Aqenuuy - paisnipy Jeak- faE) o1t 6STLO0E'SST  PEOTO'SKL %001 upAID JO DU AT
AIOS WAL TND
S10Z J2quadDA SECEDY  00'000°0LT 000 000 (3} 12606 12°606 an) %09€°0 %0ST'T %069°8 %0SLT %OLY'E %OTT'L ¢ Aqenuuy - pawsnipy e 11 Lot €rovT'Ly o %001 amnuaL a7
MAOS WAL WD
107 32quIadAA CECEDY 00008708’ BEVTOCHT @ N D D a0 %09€°0 %0ST'T %eees 9T %TLE'E %0869 3 pas 1 L0t TOTIGEILY LET66'ET9E %00T 4z
MAOS WAL FND
S0 1QUIDAON €ECEDV 00°000°06F 000 000 00 P61’y PEEOTO o %09€°0 9%0ST'T %I180'8 %OSH'T WOLLE %EB8'L 6 posnipy Jead-p oL CTOSS6SL'T LE'S10°01 %001 4z
VA0S WL, AND
ST07 PQUALON. £ECEOV  00°000'THO'Y 8OB0TT¥L @) 00 TCL9e's 761988 ) %09€°0 %0ST'T %HOT'8 %ISHT %TLTE %8TLL 8 Aenuuy k-1 1 ar SHSTRTER'T GOEEE VT %001 QUNUSL PAIPON AT
AIOS WIAL TN
ST07 PQUDAON. EECEOV  00°000°08T 000 000 w 8699 8599 an) %09€°0 %0ST'T %z61'8 %005 %022°€ BILY'L 8 Aqpnuuy - pasnipy seadp 11 it 89126021 9IL6 %001 wRLdz
MAOS WAL TND
CT07 PAWDAON. €ECEOV  00°000°¢€7°F LOBEEOCTT @ 09 SLVOSTE CLYOSTL (D) %09€°0 %0ST'T %618 %0897 %06E°E UOLE'L < pasnipy auad-p 1 €1t €HTEL8T € TSLBT %001 WAL PAIPON 4T
MAOS WAL HIND
C107 1PQUIDAON. €ECEDV  00'8EHL80°01T TU099ELY'6T (@D ©n ©n ©n [$5a] %09€0 %0STT %908 %0SHT WOT'E WIET'L < posnlpy Jeai- 81T SSRETOET'GIT upaID Jo dury Az
WIOS WAL, AND
ST07 J2qUAAON. 090TOV  00°000°95H9T 000 000 ©02) ¥T669'6Y YT66'6r  (12) %09€°0 %0ST'T %L %8 %00Z°€ %886 9 PSNIPY Jeas- 1 <1t €0'2790068°01 %001 amuaL dz
MAOS WAL HND
107 J2qWAAON. 090TOV  00°008'€0€°ST 0T8YGLILE @ 02) 8LLEG'6T 8ULG6T (D) %09€°0 %0ST'T WEVG'L %EET %EC0'€ %8TY'L L Pasnipy Juad- 1 811 LE0SO'LLE'G LOSLO'TY %001 PINUDL PAYIPON AT
MAOS WAL TIND
107 42GWDAON. 090TOV  00°00S Z8Y'€ 000 000 <6 LESI0TL L8RI0TT (1D %09€°0 %0ST'T %LITY UELET %8T'E UeLEL < pasnipy auad-p 114 <t SO0IT6LET LL9P6OT %001 weL a7
MAOS WAL WD
S107 19qU2AON 090TDV 0000687887 cLesTenly (@@ 91 e Izres rTres (10 %09€°0 %0ST'T %9108 %660°€ BISTL < Aenuuy - passnipy sk 114 L SELISSOL SELIB'SOT %001 WL PAYIPON T
AIOS WAL HND
ST07 PQUALON. 090TOV  00'88V'06E'SES  00°L80ZLI'ES (2D N D D an %09€°0 %0ST'T %8808 %I8YT %66T'E %OST'L v Aenuuy - pasnipy Jeadp 1 811 TLLERTISTY  TEEI8'ET6T %001 UpRID JO SUIT AT
MAOS WAL TND
107 PAWDAON. STZ8AY 00005 7658 000 000 02) Lrerrez weirer (0 %09€°0 %0ST'T %9STR %8ET %0E°E %666'L L pasnipy Juad- 1 <1t 8TVET'R06'C T9°659°9¢ %001 amuaL Az
. MAOS WHAL AIND
107 2AWDAON CIT8AY  00°000'FS0°LT GTI8LEYLT (@) 02) TEV1E'8E evIege (0 %09€°0 %0ST'T %096'L UTOET %020°€ %TSTL 9 Aqenuuy - pasnipy aead-p L1 ott PECECOILOL  TETILEL %001 PINUBL PAYIPON AT
MAOS WAL HND
S107 PQUARON. STZ8dY  00°00T'0KT'E 000 000 3 CLTEG LTEG a0 %09€°0 %0ST'T %908 %OTHT UEET'E %YL < Aenuuy - pasnipy e 1 L 8G'BOESH'T SEGSSHT %001 wRLdz
AIOS WAL, G
ST07 PQUDAON STZ8AY 00008 TZ6'ST €T'609'618'T @ 61 L8'STRIS 198249 (1D %09€°0 %0ST'T %OT'S %HOVT %IST'E %8VS'L 9 Aenuuy - pasnipy sead 11 it 1SPIET8 TSI %001 WAL PAPON AT
. MAOS WAL GND
ST07 PAWDAON CTZ8AV  00FHS'ROITHE  OTTETLTIEY (D) D ©n D an %09€°0 %0ST'T %OTT'8 wTT %THTE %OSH L 9 Aqenuuy pawsnipy sk 11 <t PECLCTTI0ST  9STHEOI6T %001 4z
MAOS WAL WD
S10T 42GUDAON. 0EFOOV — 00°000°0¥L 000 0008 02) 10107 10107 a0 %09E0 WOST'T %OTH'8 097 (81€°€ %LE0'E 6 Aenuuy - paisnlpy eak-p L1 ort PLEILIY 19°488°L Az
AIOS WAL, HND
ST07 2QUARON. OEFOOV  00°000'SHH'Z LEBIETES @ () 65°€09's 65°€09's 0008 %09€°0 %0571 %0ST'8 %S6TT %L00°E %LIGL ot Aenuuy - pasnipy sk L ort 19°056°95€°T SEVEO'TE %001 QINUDL PAYIPON AT
X MAOS WL HIND
107 PQUDAON. 0EFOOV 00008 8LZ'E 8816779 @ Jid 98'190°6 76568 aon %09€°0 %0ST'T %eSE'R LT %E9T'€ %60T'8 8 Aqenuuy - paisnipy seasep 114 ort 9T'80T'LE 9T'807'LE %001 WAL PO 4T
MAOS WAL TIND
107 42AWDMON. 0EHOOV  00°02L'970°0S €TE0TICE (2D D ©n ©D 000478 %09€°0 %0ST'T %Hr'8 WHEIT %YE'E %THG'L L Aqenuuy - pasnipy seade 1 ort TUBLL0TG9E  98'SB0'ELT %001 upRID JO AU 4T
MAOS WAL HND
SI0T42qWaddA GOTIHY 0000002 § JT20TI8  § (@D 00 00008 $ 00008 § (D %09€°0 %0ST'T %0958 %0E9T %0¥E°E %0669 € Aqenuuy - parsnipy aeak- 114 Lot L9TE808L  §  COGLITL § %001 SINUDL PAYIPON AT
area QNN (SIIUNOWY  (LT)HP3D JO (9TNIPID (ST) Mg (€DMeId (24 ADUBEN (014 (©)ded (8)3001  (L)uiBien ©) ©) @) xapur 2dAL (€) ddueeg (@uereg asnar, ueld Juswheg dnoiSqng
anssy 1004 wiepy sury JOSUrT  (SuOW W)  PIMPaYds  PIANPIYRS  SURIAIS 234 dIW arey oy 1sa1odu]  ssorn  ojeyIsasolul  uoly  Aouanbaig Js2000u]  (SYpUOW UY) WO WOHH edpuiig ur 00d Jo 10 dnois
SAW wnwxen SIqENTAY  DIQUITAY WL MEIQ AIPUOW Anpuo  Anpuow  Buprasag 28eaony 3sa303u1 swmayIT 28esony 55039 sU 950U XY WOdH 28V WOTH SAW WOdH  28wjuading
WOIH Supurewsy  Juanbasqng Dty Y. paSon swma ss01D PpaSom sFeaoay sren S Seven
28esony powSiop  oewrxoddy  ssoxn oSesony  ayewrxoxddy  pawySom IXON PaBIom
PpoBIom srewrxoaddy a8eory  pawSom swewrxoaddy  a8esaay srewrxosddy

aewrxosddy powySion  mewrxoaddy PpaySam
srewrxoaddy sreurxorddy

E-5


http:7,246,600.00
http:635,360.68
http:4,318,090.76
http:3,930,963.95
http:1,286,109,867.00
http:856,940,066.04
http:962,942.01
http:1,324,197,207.00
http:939,946,222.27
http:3,895,910.97
http:1,270,500.00
http:3,633.87
http:3,633.87
http:834,460.37
http:9,865.13
http:200,000.00
http:1,674.07
http:1,674.07
http:29,856,300.00
http:6,771,845.33
http:21,929,516.79
http:113,636.95
http:803,507,342.00
http:2,462,625.02
http:2,462,625.02
http:2,279,000.00
http:93,361.83
http:1,824,792.08
http:16,815.03
http:4,501,000.00
http:199,373.18
http:2,794,181.21
http:65,288.77
http:256,000.00
http:84,544.65
http:182,460.30
http:146,046.01
http:363,000.00
http:199,373.18
http:220,110.41
http:10,687,500.00
http:30,342.86
http:30,342.86
http:6,386,904.89
http:44,661.41
http:8,790,300.00
http:1,554,710.13
http:19,897.08
http:19,897.08
http:5,977,124.19
http:80,682.23
http:3,526,000.00
http:12,855.92
http:12,855.92
http:2,603,885.62
http:20,552.79
http:14,497,200.00
http:1,737,527.20
http:42,259.16
http:42,259.16
http:54,494.94
http:54,494.94
http:209,561,080.00
http:45,136,418.32
http:158,430,671.59
http:745,620.34
http:270,000.00
http:47,240.43
http:47,240.43
http:5,502,800.00
http:145,024.38
http:4,713,941.62
http:3,623,991.57
http:2,490,000.00
http:6,193.44
http:6,193.44
http:1,759,559.23
http:10,015.37
http:4,041,000.00
http:741,108.08
http:8,567.52
http:8,567.52
http:2,832,825.45
http:14,333.09
http:150,000.00
http:120,521.68
http:4,235,000.00
http:1,256,358.97
http:11,504.75
http:11,504.75
http:18,752.43
http:18,752.43
http:210,087,458.00
http:29,473,660.12
http:169,130,138.55
http:947,980.38
http:16,456,000.00
http:49,699.24
http:49,699.24
http:10,830,062.03
http:77,745.38
http:15,303,800.00
http:3,717,948.20
http:29,957.78
http:29,957.78
http:9,577,050.57
http:61,675.07
http:3,482,500.00
http:11,018.87
http:11,018.87
http:2,579,210.05
http:16,946.77
http:28,828,900.00
http:4,129,282.73
http:88,421.43
http:88,421.43
http:195,817.35
http:195,817.35
http:535,390,488.00
http:83,172,087.00
http:425,141,827.72
http:2,923,823.32
http:8,592,500.00
http:23,119.47
http:23,119.47
http:5,998,254.28
http:36,649.62
http:17,054,000.00
http:2,743,781.29
http:38,314.31
http:38,314.31
http:10,716,535.34
http:78,712.31
http:3,240,100.00
http:9,327.43
http:9,327.43
http:2,445,308.98
http:14,559.35
http:18,921,500.00
http:1,819,609.13
http:56,828.87
http:56,728.61
http:84,544.51
http:84,544.51
http:362,108,544.00
http:63,127,222.16
http:280,421,575.34
http:1,916,942.56
http:740,000.00
http:2,010.11
http:2,010.11
http:416,763.74
http:7,887.61
http:2,445,000.00
http:531,918.37
http:5,603.59
http:5,603.59
http:1,356,550.61
http:31,054.35
http:3,278,500.00
http:623,294.88
http:9,061.86
http:8,959.32
http:37,208.16
http:37,208.16
http:50,026,720.00
http:9,912,053.23
http:36,920,778.11
http:273,085.86
http:320,000.00
http:81,202.24
http:180,852.67
http:12,179.05

INDHH 2181 o[qeisnipe yoea 03 o[qeordde sjuswnoop ueo] IWDAH PUe B[NWIO]
9B 1S2I0JUT 2} JOPUN $19s21 WOHH 21eI 2[qeIsnipe Yoea Jo 91kl 1saI2)ul o) ey} ‘ATypuowt 10 A[renuue Joyloym ‘poriad e st Aouonbarg 10say 218y oy,

"$70Z ‘1 10q0100 jo se ueld juowied yons 10j SN INDIH Pae[al

o) Surdropun suonednied oY) 01 paje[2l SWOHH 21 Jo 98e o8eioae pajydom o) ST (SYIUOW Ul) 98y WOHIH 25e1oay paiydop orewrxorddy oyl

‘702 ‘T 12qo100 jo se ueld juowied
yons 10j SN INDIH paie[o1 o) surdropun suonedonied o) jo syunowe (edound Surpueisino o) jo wns a3 st aouefeq [edound SGIW INDIH 2YL

's1ssy Isni], goT dnoidqng pue [T pue 7 dnoln a3 01 papnua AJUo a1e saNundas [T pue o ‘z dnoio
oyl ‘1oaamoy Jood JueAd[a1 oyl Jo %001 10J STV NqIuxg pajepdn) syl Ul UMOySs uonewlojur oy, ‘%20z ‘I 12qo1Q jo se ueld juawied yons 10j SGN
INDIH paie[o1 oy SutApropun suopedionied o) jo sjunowe [edpuird Supuelsino o) Uo paseq paayseom a1 v iqiyxyg paepdn siy ut popraoid sode
-IOAE PaIy3Iom [V ‘s19ssy 1sni], goT dnoisqng pue 11 pue g dnoio oy SutAropun suonedonied oyl 01 paie[al SWDOTH 2yl pue suonedonied pajefal
oyl ‘SN INDHH 2} Surpie3ar uonewojur uo paseq st 3] ‘$z07 ‘I 1o jo se Josuodsg oyi Aq papraoid st v 3qiyxg patepd() sIyl Ul UONEBWIOJUT O],

2]

©

@

(D

020z AP THOSNE  00°S89'661'T 99°V0L'8Y @0 D D 0 ao %0960 %0050 %LI0S %290 %8Y9'L 8 Aqenuuy 114 ¥ 7E96T'898 T 9TERIBLET  %00T wpa1D Jo2urT 11
0707 APW SL6S1E 00°000°090°T LT'998'1LT @ 02) 00'009'T 00°009°T an %09€°0 %0050 %0008 %056'T %089'L 8 Aqenuuy 114 ¥e 81°066'LE€ €E'R08'LTT %001 2INUSL PAYIPOW 1T
0702 AP SL6SIE 00°000°¢1Z 000 000 At 89688 89688 ao %0050 WOTTR %0STT 8 1 e POTLITS weL 11
0707 APW SL6S1E 00°008'E8E°T 18'886'66€ @ 23 00°00£°01 00701 ao US0LL %LOET 8 114 be C6CT LSS EHOST'LSE 1
0707 AP SL6SIA 00'008'8S0'LT  IVESCOVE (2D (@) ©D D a0 960950 %0050 WEVG'L %976'T %EVT 8 Aqenuuy 11 ve 0EVOT'99S'ST  PGTIEG'RTOTT  %00T upaI) Jo QU 11
070z v <00Z1E  00'89L'6€ST TTTSLLE @ D ©D D an %09€°0 %0050 %E66'L %166°T %IILT %H9T L L Aqenuuy 114 =S T5020°094 £T80T'€TL %001 wpasp jooury 11
0207 WIPW  T6ELLE 00°000°89T 000 000 0D 95807 95807 a0 %09€°0 %0ST'T %0101 %00°E %0TTH %0L°8 L Aqrenuuy IHE} 16 0T ¢PLYTL L660T'T %001 amnua] s
0207 WIEN 00°000°¢€8 1R 18T @ ) 00168 00168 WLHT 8 L Aqenuuy L1 9 TE6T LY 68'7L8°01 1
T6ELLE 00°0ST'0ZI'T @0 (€0) €0 €0) an H0SL'T 8 8 L1 16 BEOITET 8EGITET o1 s
0207 WIPW  T6ELLE 000SI'8PLTT  €9TP9T00% (2D ©D ©D D a0 %0960 %888 %TLGT %016'9 9 114 oL 9O TISE60LT  9¥'LT0'0SE %001 s
0707 WIBW  6SH0NE  00°000°£6T'T LE08ET6L @) 02) P6660'T $6660T a0 %09€°0 %00S0 WHLE6 WHIL'T %H8YE 9HOS L 9 Aenuuy 11 ES 18°760°867 PEERTEOT %BEGSTYBEYS LG ANUDL PAYIPOW 1T
0207 WIW  GSHOME 00°000°0LS 000 000 181 TULL UL ao %0960 %00S°0 %TELG %868 %E19E %6T9'L 9 Aenuuy 114 9¢ 96166491 LL00€°TS UBSGSTHBESS L6 w11
0702 WIPW  6CY0NEL 00°000°8¥ET £TSey” @ €97 LO'OSY'L LOOBY'L a0 %609€°0 %0050 WILT6 H61E'T %LE0E %TLEY s Aqenuuy 114 9¢ TETHLERY TETHLERY %BEOSTYBERS'L6 WAL PAYIPOW 1T
GSHONEL 00H06T02°6S 08 LEE" @ ©n ©D D ao %0960 %E0T6 %TTLL 9 I 9¢ TROSLPLTTE  TTSTEIIOTT  %BSOSTVBERS'L6  UpaiD Joaur 11
8¢ e @ 00 66702 66707 %0958 %OLY'T 9 9 114 9¢ LUTLE 0T €7°908'8LT amuay, p 1
8CHOME 00°000°¢HE 000 0008 091 96'6€8 96'6¢8 9%6095°0 %00S0 UOTE'S %0EY'T %0STT %0009 < Aqenuuy 114 9 €6°6€0°1TL ££°669'99 %001 wRL 1T
AIOS WIAL TND
0702 WIPW  8SHOMEL  00°000°0$T 00°020°ss @ € 9T'08Z'T 00°006 an %09€°0 20050 %0EV'] 960087 %022 %0L0'9 s Aqenuuy - parsnipy aead- 114 s Y906¢°<T $9'06¢ST %001 wiRL, pAYIPON 1T
. MAOS

0207 WIPW  8SHONE 00TIVOSS'ET  POS8E0M9T  (ZD) D ©n D a0 %09€°0 %0050 %OTH'S 9%09<°T %WOLTT %OLT'9 9 Aqenuuy 9¢ SEOTORC T €LL60°6SOTT %001 upai joourt 11
STTNE 0000TIEST §  SHECTI8 § (@D 8¢ 83'99€'C §  LT'CCTT § <0 WOLE'S BIPET %H0'E WHE0'S 8 Aenuuy be CHT06'C8E § €068 § wid), pAYIPON 1

QNN (SIIUNOWY  (LT)HP3D JO (9TNIPID (ST) Mg (€DMeId (24 ADUBEN (014 (©)ded (8)3001  (L)uiBien ©) ©) @ xapup 2dAL (€) ddueeg (@uereg asnar, urlg Juowkeg  dnosqng

1004 wiepy sury JOOUrT  (SYUOW UY)  PIMPIYdS  PI[MPIYPS  BUDIAIS 294 dIN orey orey 152I0u]  SS0ID  ojEy ISaIWI  uo  Aduanbaig Js2000u]  (SYpUOW UY) WO WOHH edpuiig ur j00g Jo 10 dnois

wnwrxe JIqEMEAY  JIqE[IEAY WD MEIQ Anpuow Appuoy  Appuo  Supiasag a8esany Is2399u] 2wy a8erany $5010) FEEENY Jas0y ey WOAH 28V WDAH SHW WDAH a8ejuading
o Suuiewosy  jusnbasqng enug 2Sesany’ oS swmayy ssoxn PporSom 2Sesony 1wy 28esany
28esony powSiop  oewrxoddy  ssoxn oSesony  ayewrxoxddy  pawySom XN pawyBon
PaIyBIoM syewrxosddy 28eaany PporySom syewrxosddy  a8esony ayewrxosddy
srewnxosddy powSion  srewnxoiddy Py
srewrxoiddy srewixosddy

E-6


http:2,199,685.00
http:48,704.66
http:1,468,296.52
http:1,378,189.26
http:1,060,000.00
http:271,866.17
http:1,600.00
http:1,600.00
http:337,990.48
http:117,808.33
http:215,000.00
http:82,172.64
http:27,865.89
http:2,383,500.00
http:339,988.81
http:10,700.00
http:10,700.00
http:357,259.43
http:357,259.43
http:27,058,800.00
http:3,405,534.86
http:15,566,104.30
http:12,018,931.94
http:1,539,768.00
http:373,752.22
http:760,020.41
http:723,208.23
http:168,000.00
http:114,743.20
http:1,109.97
http:835,000.00
http:281,743.11
http:475,296.52
http:10,872.89
http:1,120,150.00
http:27,962.88
http:13,219.38
http:13,219.38
http:22,748,150.00
http:4,002,642.63
http:17,093,511.66
http:350,027.46
http:1,297,000.00
http:192,580.37
http:2,099.94
http:2,099.94
http:298,092.81
http:103,243.54
http:570,000.00
http:1,747.11
http:1,747.11
http:164,951.96
http:52,300.77
http:2,348,000.00
http:247,435.13
http:7,486.07
http:7,486.07
http:483,742.32
http:483,742.32
http:59,202,904.00
http:7,129,357.30
http:31,274,750.82
http:22,916,328.22
http:350,000.00
http:5,405.24
http:204,372.17
http:178,806.23
http:345,000.00
http:121,039.93
http:66,699.57
http:250,000.00
http:55,020.00
http:1,280.16
http:15,390.64
http:15,390.64
http:23,850,411.00
http:1,640,885.94
http:14,586,103.48
http:11,653,097.73
http:1,531,200.00
http:87,253.45
http:5,366.88
http:2,255.27
http:585,902.43
http:585,902.43

$Z0Z ‘T 120100 JO SE SMEI( PNPIYDS A[JIUON 2410021 [[1m ue[d Juowided wWio) payipowl 10 WiId) B M JOMOLIO(]
B UOIYM JOAO SYIUOW JO Ioquinu o) sjuasaidar wia) merp uturewar oy, “ueld juswied yons 10j SGIN WDHH paie[al oy Sutdpopun suonedonied ay)
01 PAte[RI SIWDAH 2Y) JO SWId) MBIP SUTUTEWI 9Y) JO 98LIdAE PaIySIom ) SI (SYIUOW Ul) WIS, MEI(] SUIUIBWDY 95eI1oAY paiysdox Newrxorddy ayfg, (S1)

"porrad JUDWISINGSIP YIUOW dA[]OM] 1SITj 23 JoJe sueld Juow
-Aed jo sod£1 uTL1190 JOpUN JUOW UDAIS B Ul SIoMOII0q 01 o[qeded s jey) Junowe AJiuows 218321338 oY) ST MeI( PI[NPayds A[Iuoly 1uanbasqng ayJ, (31)

‘porrad JudwasINgSIP YIUOW 2A[aM] IS o) Sunmnp sueld
juowded jo sodA) UTe)I9d JOPUN YIUOW UDAIS B Ul SIOMO0IIO 01 d[qeAed sI 1By} Junowe A[iuowl 21e82135¢ o) ST MEBI(] PI[NPaYDS A[IUON [enu] 2L ($T)

"UISIR]N 994 SUIOIAIOG o) O) UONIPPE Ul ST pue 2Jel 1s2121ul WDHH
9] Ul papn[our JOU ST 31S00 3UDIAISS U] JO JUNOWE [[NJ 23 JI Jonss] 2yl 01 a[qeAed 29] SUIDIAISS AJiUuOW 21821338 oY) ST 99 SUIDIAIDG A[JIUOIN 92U, (Z1)

‘deD o1ey 152191U] JWOJIT SSOID) dSBIOAY
pa1ySop ewrxorddy pue JOO[] 218y 1S2I2IU] SWIIRJIT SSOID) 238IAY paAYSop ewixoiddy ‘UISIely ssorn 98eioAy paiysiop 2ewrxorddy ‘o1ey
1S2I9IU] SSOID) 23BIDAY PAY3SIox rewrxorddy 10J sumwnjod ay) Ul UMOUS $2JeI o) Ul PapN[dul SI UISIEJN 99, SUIDIAIDG 98BIDAY Pajysiop rewrxorddy
oy, ‘Aue J1 ‘993 ua8e uonednied B pue 94,00 () JO 2Bl [EnUUE o) 1& Aurrensd SN INDHH 2l JOJ 9B\ SIUULD) A( PaSIBYD 99, AJUBIEND 9yl Sopn[oul
UISIBN 99,] SUIIAIDG oYL 'SISOO SUIDIAIOS SJONSST oY) JOA0D O} Jonss] o) 03 a[qeded uonesuadwod SUIIAIOS 9} JO JUNOWE Y} (AU JI ‘99, SUIIATOS
ATIUON o) IM I9[1080)) sjuasaidal UISIEN 99 SUIAIRS oy, ‘$Z0Z ‘T 3240100 jo se ue[d juowied yons 103 SGIN WDIH Pa1e[ol o) Suldzopun suon
-edonred o) 01 paje[Rl SIWDTH 92Ul JO SUISIEIN 99, SUIDIAIDS o) JO 9FEIoAE PAAIYSIom U ST UISIB]N 99,1 SUIDIAIOG 98eIoAy paiysiox 2rewrxorddy ayL (11)

INDHH Yoeo UO sonidde 1Byl (JIA,) Wwniwaid adueInsul
o8e31Iow A[ypuow o) st 991 JIN 9L, ‘90UEBINSUI 95E31I0W YH,I J0J PISILYD ST 99, dIIN QYL ‘¥207 ‘T 1290100 Jo se ue[d juowded yons 105 SGIN INDAH
porera1 o) Surdropun suonednied oyl 01 Paie[ar SIWDTH 92U} JO S99, JIIN 9} JO 9SEIAE PaIYSTom o) ST 99, JIIN 28.IoAy pajysrox ewrxorddy ayr, (1)

"$702 ‘T 19qo100 Jo se ueld juowAied yons 10j SN
INDHH paie[ol o) Suidppopun suonedonied o) 01 paje[ar SWOHH 21el o[qelsnipe a3 01 o[qedijdde sjuownoop ueo] WDOHH PUE B[NWIOJ d)el 1SOIaUl
o) UO paseq o[qissod $a1BI 1S2I9)UT WNWIXEW Y] JO 2SLISAE PaySIom o) ST deD 21y 1S9I9ju] SWN9JIT SSOID a8eIoAy pajysop orewrxorddy oyl (6)

702 ‘T 19qo100 Jjo se ued juowied yons
10J SN INDAH pa1e[1 o) Sutdpopun suopedonied a1 01 paje[al SWOIH 218l a[qeisnipe oy 01 a[qedidde sjuswnoop ueo] WOTH PUE B[NWIOJ 218 1S9
-IOMUT 3} UO paseq o[qIssod S)BI 1S2I2UT 1S9MO0] U} JO 98BIAE PaIySIom oY) ST JOO[] 218y 1S2IIU] SWIIJIT SSOIn) a8eroay pajydox ewrxorddy oy, (9)

H20T ‘T 194010 Jo st ueld yuswided yons 10J SN WOFH PaIe[eT oy Sutdzopun suon

-edonied oyl 01 pare[aI SWOHIH 918l 9[qeisnipe oyl JO SUISIeW SSOI3 o) JO 9SBIoAE PAIYSIom o) ST UISIEIN SSOID 98eIoAy pajysiox arewnrxorddy oy, (1)
‘$707 ‘T 1290100 jo se ue[d juowied yons 10j SGIN INDAH P22Je[oI 23 SUlAIopun

suonedonied 2yl 01 pale[al SWOIH Yl JO SIBI 1S2I21Ul SSOIS ) JO dFLIdAE PAAIYSIoM U1 ST 21BY 1S2I2IU] $$010) 28eIoAY paysion ewrxorddy ayl, (9)

‘70 JoqUIDAON JO Aep 1511y U3 SI 21el SNDAH 21el d[qeisnipe o) 10J YIUON 125y 218y 1XoN 28eIoAy pajysion ewnrxorddy ayy 1eyy soy
-TugIs 1, Jo Anuo ue UEES@ JOJ 'IWDHH 218l oﬂﬁms_ﬁw oes O} @E@uzamw SJUDWNDOP UBO] NDHAH PUE B[NWIOJ 21BT 1S2I21Ul 9] Jopun s19sal WOHH
9)el 9[qEISnipe Yoed Jo 2)el 1$2I2Jul 9U} [UN SYIUOW JO JOqUINU 2FEISAE PAIYSIoM 1) SI JIUOIN 1059y 21eY IXoN 288IoAy paiysdion 2rewrxorddy oyl ()

E-7



Juowalddng siqr ui  suonpdionavg agf — SISy 1Snif o[, 22s ‘Apuedgiudis sdeyiod ‘Oaoqe umoys soSeloae paysom aewrxoidde oy woiy 1P
A s19ssy Isnil, goT dnoidgng pue 1T pue g dnoio ayi suidpopun suonedonied 241 0 pajeRl SIWDOHH 23 JO AUBW JO SWId) MEIP SUIUTBWI PUE SUISIEN
29,1 SUIAIAG ‘s3] JIIN ‘SdBd 21BT 1S2I01UT SWIJI] SSOIS ‘SIOO[J )BT JS2ISIUT SWNSJI SSOIS ‘sUSIewr ssoI1d ‘sa)er 1821a1ur sso1S ‘safe WOHH [enide oy,

‘pandxa sey SWOHAH 2so) J0J swId) MeIp YL (£7)

‘porrad juswasing
-SIP IUOW DAJOM] ISITJ 9} SULIND SI2MOIIO] 0) J[(B[IEAE JIPID JO SUIT S[(E[IBAY 2} JO JUNOWE 2} UO SUONIINSAI 0) 192[qNs JoU 218 SWOTH 25U, (77)

"UISIEIN 99, SUIDIAIDS 2} 01 UONIPPE UT 99, SUIDIAIOS A[UIUOIA IB[J B 2ABY JOU Op SIWDHAH 2SoUl (17)

‘Arodoid o) Ut 2InU) JIOY) JOJ SMEIP A[IUOW 2A1902I 0] Y31 € 2Aey sue[d juowAed 21nua) payipow IO 2INUD) J0[OS OUyM SIoMo1Iog (07)
"SMEIP Pa[NPAYDS AJIUOW JO SWLID) MEBIP DABY JOU OP SWOHH 252U, (61)

"INDIH Yoe2 03 10adsar Yna sjunowry wrel) wnwixey o[qedrdde o jo wns oy, (81)

‘Aue J1 ‘srredor JO (SJUSWISSISSE JO SJUDI PUNOIZ ‘ODUBINSUT PIBZEY ‘SOXE) Sk Uons) sasreyd Arodord
‘Aue J1 ‘994 SUIDIAIOG AJYIUOIN U1 JOJ SOPISE J2S OPNJOUl JOU S0P IPAID JO dUIT I[B[IBAY U], 'SINDHH Paie[2l J1ay) Jo saal] oy} Suunp sueld juowked
JPIID JO 2UIT PUE INUJ, PIYIPOIN ‘WL, PAYIPOIA 9} IOPUN SISMOIIO] 0) I[(B[IEAE JIP2ID JO S2UI| 9} JO 21832133k o)) SI NPAID JO 2UIT 2[(e[IeAY UL, (L1)

‘Aue J1 ‘saredaI JO (SJUDWISSISSE JO SJUDI PUNOIS ‘©OUBINSUI PIBZEBY ‘SoXE) Sk yons) sadreyd Ajrodord ‘Aue Jr ‘9o Sumralog
AIUOIA QU1 JOJ SOPISE 19S 9PNJOU JOU S0P JIPAID) JO UIT [E[IBAY [ENIU] oy, ‘Porad JuawasIngsip YIuow aA[oM) 1831y o) sunnp suejd juswied yipaI)
JO QUIT PUE 2INUIJ, POYIPOIN ‘WL, PAYIPON 92 JOPUN SIDMOIIO 01 J[(B[IBAE JIPAID JO SAUN[ U] JO d1BS2IS3E oY1 SI APal) JO SUFT S[(B[IBAY [ERIU] YL, (9T)

E-8



M GinnieMae

$506,244,804

Government National
Mortgage Association

GINNIE MAE®

Guaranteed HECM MBS REMIC
Pass-Through Securities
and MX Securities
Ginnie Mae REMIC Trust 2024-H18

OFFERING CIRCULAR SUPPLEMENT
October 24, 2024

Citigroup
Roberts & Ryan Investments Inc.




