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LIGATIONS 

sale of 
Single 

e 
ately 
of the 

dge of 
Other 

pecific 
ich are 

(as of 
ble not 
as also 
These 
Multi-

used to 
anding 
s under 

ment in 
in an 

s loans 
nt was 

certain 
Project 
ity has 
as also 
red by 
As of 

million 
Bonds 

Project 
HA for 
ams to 
ity has 
ans for 
claims 

secure 
Master 
master 
– The 



 
Outstandin
of the Auth

O
Topeka an
the Author
such loans
footnote (5
evidenced 
was $555,3
businesses 

G
the Author
Authority's
such rating
withdrawn
so warrant

Su

Th
outstanding
under the o

Certain Auth

Single F
Single F
Federally

Multi-Fa
Federally

Privately
       Rental
       Busine
Total 

  

preced
Autho
captio

ng Auxiliary O
hority available

Other Borrowin
nd commercial 
rity and have g
.  As of Decem

5) to the audi
by Rural Busi
384), which ha
in rural areas. 

General Obligat
rity's ability to
s management,
g will continu

n entirely by M
. 

ummary of Cer

he following 
g amount for s
other sub captio

S

hority Obligation

Family Mortgage B
Family Program Cl
y Taxable Single F

amily/Project Bon
y Insured Multi-Fa

y Placed Bonds: 
l Finance 
ess Finance 

The followi
ding table whic
ority as of Dece
ns of "Obligati

General Obligat
MF Project Bond
   Class I (w/ GO
   Class II (w/ GO

SF Mortgage Bo

Privately Placed 
   Rental Finance
   Business Finan

Other Borrowing
   Line of Credit 
   Rural Business
 

Obligations" to 
e at www.chfa

ngs.  The Aut
banks for borr

generally been 
mber 31, 2015,
ited financial 
iness Cooperat
ave been used 
 The Authority

tion Ratings.  M
o repay its ge
, financial perf
e for any give

Moody's or S&P

rtain Authority

is a table whi
such obligation
ons of "Obliga

Summary of C

ns  

Bonds (2001 Maste
lass I Bonds  
Family Program C

ds (Master Indentu
amily Loan Progra

ing table identi
ch are general o
ember 31, 2015
ions of the Aut

tions 
ds: 

O Pledge) 
O Pledge) 

nds, Class III 

Bonds: 
e 
nce 

gs: 

s Cooperative Serv

this Annual R
ainfo.com/inve

thority has ent
rowings from 
used to date t

, $77.5 million
statements of 

tive Service No
to finance pro
y has pledged 

Moody's has a
eneral obligatio
formance and 
en period of ti
P, respectively,

y Obligations 

ich lists certai
ns as of Decem
ations of the Au

Certain Autho

er Indenture)  

Class I Bonds 

ure) 
am Pass-Through  

ifies the specifi
obligations of t
5.  Further deta
thority" in this 

General Obligat

vice Notes 
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eport.  See als
estors.   

tered into agre
time to time.  
to make or pur
n in borrowing

the Authority
otes (as of Dec

ojects, working
its full faith an

ssigned an "A2
on liabilities. 
overall progra
ime or that an
, if, in the judg

in obligations 
mber 31, 2015. 
uthority" in thi

ority Obligatio

                            

fic components
the Authority a
ail regarding th
Annual Repor

tions of the Autho

so footnote (8) 

eements with 
Such borrowin

rchase loans pe
s were outstan
y.  The Autho
cember 31, 20

g capital loans,
nd credit to the 

2" rating and S
 The ratings 

am performanc
ny such rating 
gment of the iss

of the Autho
 Further detail

is Annual Repo

ons as of Dece

                   

s of the Author
as well as other
hese items is pr
rt. 

ority as of Decem

 

 

 

to the audited 

the Federal H
ngs are also ge
ending the per

nding under tho
ority has also
15 aggregate p
, or participatio
payment of su

S&P has assig
have been ass

ce.  There is no
will not be re

suing rating ag

ority and sets 
l regarding the
ort.   

mber 31, 2015

rity Obligations
r general oblig
rovided under t

mber 31, 2015 

 

195,165,000 
17,210,000 

8,655,000 

13,256,000 
6,702,000 

77,505,000 
555,384 

 

financial state

Home Loan Ba
eneral obligati
rmanent financ
ose agreements

o borrowed am
principal outsta
ons therein for
uch notes.   

gned an "A" rat
signed based o
o assurance th
evised downw
gency, circums

forth the resp
ese items is pro

5 

Outstanding Am

$804,13
15,27
29,15

541,02
24,77

13,25
6,70

$1,434,30

s listed on the 
gations of the 
the other sub 

 

ements 

ank of 
ions of 
cing of 
s.  See 

mounts 
anding 
r small 

ting to 
on the 

hat any 
ward or 
stances 

pective 
ovided 

mount 

30,000 
75,000 
50,000 

20,000 
76,000 

56,000 
02,000 
09,000 



 

Private M

Pr
the Author
Freddie M
Mortgage I
series inde
aggregate p
Loans.  Th
Loans (bas

Priv

Mortgage G
Genworth 
RMIC 
United Guar
PMI Mortga
Triad Guara
Radian Gua
FHA 
Other 
Policyholde
  Total 

Note: The mo
payments to t

 

(1) The
such
appl

(2) Agg
(3) Agg
 (4) In O

petit
 after

Mortgage Insur

rivate Mortgag
rity, qualified t
ac or Fannie M
Insurance Mor
nture (a "Priva
principal amou

he following Pr
sed on outstand

Name of  
vate Insurer (1) 

Guaranty Ins. 

ranty Corp. 
age Insurance 
anty Insurance 
aranty Inc. 

ers Benefit Co. 

onetary difference be
that Private Insurer. 

 ratings of several of
h Private Insurers w
licable series indentu
gregate principal bala
gregate principal bala
October 2011, Arizon
tion under Chapter 1
r filing and approval 

C

rance Mortgag

ge Insurance M
o transact busi

Mae and rated b
rtgage Loan un
ate Insurer"). 
unt of First Mo
rivate Insurers 
ding principal b

Month
Principa

Co
In

etween the 2nd and 3r

f these Private Insure
ere originated, and s

ures at the time of suc
ance of First Mortgag
ance of First Mortgag
na regulators took c
1 of the U.S. Bankru
of a reorganization p

CERTAIN PR

ge Loans and 

Mortgage Loans
iness in the Sta
by each Rating 
nder the Master

 As of Decemb
ortgage Loans i
were providing
balance) as of D

h End Unpaid 
al Balance All 
onventionally 
nsured Loans 

24,787,282 
22,307,119 

7,811,490 
6,532,279 
2,472,718 
1,993,144 

889,171 
0 
0 
0 

66,793,203 

rd columns represent

ers have been downgr
such ratings are in m
ch originations. 
ge Loans in the Trust
ge Loans as of Decem
ontrol of PMI Mortg

uptcy Code.  In Octob
plan. 
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ROGRAM AS

Private Insur

s must be insur
ate and to provi

Agency then r
r Indenture is m
ber 31, 2015, 1
in the Trust Est
g insurance for
December 31, 

Month End
Unpaid Principal
Balance of Trust

Estate

27,534,603
24,425,550
10,943,091
12,100,902

4,453,488
2,599,969
1,399,000

22,966,162
430,948,164

80,533
537,451,464

t Conventional Unins

raded since the time 
most cases below the

t Estate as of Decemb
mber 31, 2015 which 
gage Insurance Co. 
ber 2013, PMI Mortg

SSUMPTIONS

rers 

red by a private
ide insurance o
rating the Bond
made or origina
12.43% ($66.8
tate were Priva
r the respective
2015:  

d 
l 
t 
e 

Percentag
Trust Esta

3 4.61%
0 4.15%
1 1.45%
2 1.22%
8 0.46%
9 0.37%
0 0.17%
2 0.00%
4 0.00%
3 0.00%
4 12.43%

sured loans that are n

that the PMI Mortga
e rating levels which

ber 31, 2015 was app
h were PMI Mortgage

 In November 2011
gage Insurance Co. em

S  

e insurance com
on mortgages p
ds, at the time 
ated, as set fort
 million) of the
ate Mortgage In
e percentages o

ge of 
ate (2) Priv

  

% 
% 
% 
% 
% 
% 
% 
% 
% 
% 
% 

no longer making Pri

age Loans in the Trus
h were required for 

proximately $537.5 m
e Loans was approxim
1, PMI Mortgage Ins
merged from Chapte

mpany approve
purchased by 
each Private 
th in the respec
e $537.5 millio
nsurance Mort
of First Mortga

Percentage of
vate Mortgage Ins
     Mortgage Loa

37.11% 
33.40% 
11.70% 
9.78% 
3.70% 
2.98% 
1.33% 
0.00% 
0.00% 
0.00% 

100.00% 

ivate Mortgage Insur

st Estate which are in
such Private Insure

million  

mately $66.8 million
surance Co. filed a v
er 11 bankruptcy prot

ed by 

ctive 
on 
tgage 
age 

f 
surance  
ans (3) 

rance 

nsured by 
rs by the 

n 

voluntary 
tection  



 

 

    
    

  Bonds I

  
SF0

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
SF

  
2011

  
2012

  
2013

  
SF

  
SF

  
SF

  

Sur
Asse

  TOT

  

  (1) Inves

  

(2) "Upo
series. A
moneys t

  

(3) SF Su
mortgage
of any Se

  
  

ssue 
Bonds 

Outstanding 
1AA 79,030,000 

F02A 11,255,000 

F02B 23,240,000 

F02C 22,175,000 

F03B 36,485,000 

F06A 38,585,000 

F06B 79,925,000 

F06C 12,395,000 

F07A 45,895,000 

F07B 102,545,000 

F08A 87,555,000 

F09A 7,360,000 

1D(2) 4,055,000 

2A(2) 68,655,000 

3B(2) 34,290,000 

F14A 43,490,000 

F15A 84,220,000 

F15B 22,975,000 

rplus 
ets(3) 

                               -  

TAL 804,130,000 

    

stment Balances don't include D

on the redemption and payment 
Accordingly, all provisions of th

to each such Series in proportio

urplus Assets: Pursuant to Sect
e loans. Such existing mortgage
eries under the Master Indentur

    
    

Outstanding 
Mortgage Principal 

Balance 
43,279,209 

11,381,706 

17,019,265 

21,408,833 

31,151,419 

24,750,035 

35,423,012 

30,864,003 

34,436,658 

44,027,456 

66,063,532 

23,468,147 

  

9,956,077 

  

               42,233,596  

    
73,719,183  

                20,200,162  

                     8,069,172  

537,451,465 

    
December principal and interest

of the Refunded Bonds, the M
he Indenture which relate to suc
on to the respective principal am

ion 5.5 (a) of the Master Indent
e loans are currently held in the
re as directed by the Authority, 

Su
  
  

Investment 
Balances (1) Net A

33,941,260 (

8,092,592 8

14,865,820 9

4,337,034 4

3,699,952 (

13,929,827 

42,660,743 (1

13,610,881 33

12,232,830 1

57,236,223 

73,569,456 53

6,554,925 23

77,298 (3

5,885,063 (52

2,117,103 (32

5,501,196 4

10,233,083 1

2,919,164 

1,370,708 9

312,835,158 58

  

t receipts. 

ortgage Loans originally financ
h Mortgage Loans and the Rela

mounts of the Bonds of each suc

ture dated October 1, 2001, the 
e surplus assets subaccount as M
except to the extent limited by 

ummary of Assets
  
  

Assets 

2011BCD, 2012
Bonds Supporte
Loans and Cash

(2
(880,883) 

8,295,212 

9,379,311                          

4,067,961                          

(884,607)                          

519,445                          

,261,475)                          

3,490,139 

1,318,689                          

51,648                          

3,711,757 

3,318,123                          

,977,702)                         

,781,826)                          

,172,897)                        

4,561,207 

1,662,674 

491,897 

9,654,508 

8,563,181 

  

  

ced with the proceeds of a Serie
ated Mortgage Repayments and
ch Series the proceeds of which

Authority established a surplus
Mortgage Loans under the Mast

the provisions of the Series Ind
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 and Liabilities as
  
  

2A, and 2013B 
ed by Mortgage 
h of each Series 
2) 

Adjus
As

             (8

             8,

        (4,055,000)             5,

                         -              4,

                         -              (8

                         -                  

                         -   
(1,2

(32,292,500)             1,

                         -              1,

                         -                  

(49,115,000)            4,

                         -            23,

           4,055,000                

         49,115,000         (3,6

         32,292,500                 

             4,

             1,

                4

            9,

0 

es of the Refunded Bonds will b
d Prepayments, and moneys in a
h will be deemed to have been u

s assets subaccount in the Acqu
ter Indenture. Mortgage Repaym
denture related to a particular S

s of 12/31/2015 
  
  

sted Net 
ssets Current Parity
880,883.00) 97.7% 

295,212.00  173.0% 

324,311.00  119.8% 

067,961.00  116.1% 

884,607.00) 95.5% 

519,445.00  100.2% 

    
261,475.00) 

97.7% 

197,639.00  98.3% 

318,689.00  101.7% 

 51,648.00  98.8% 

596,757.00  103.4% 

318,123.00  407.9% 

 77,298.00  101.9% 

666,826.00) 94.6% 

119,603.00  100.3% 

561,207.00  109.8% 

662,674.00  99.7% 

491,897.00  100.6% 

654,508.00    

58,563,181 105.7% 

    
    

be deemed under the Indenture 
any Fund or Account, shall be i
used to finance such Mortgage 

uisition Account of the Program
ments and Prepayments relating
eries. 

     
    

ty    
Bonds By 

Class 
  I 

  II 

  III 

  Total 

  Assets 

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  
   

  

   

     

    

    
to have been financed by such 

interpreted and applied to relate
Loans." 

m Fund to which excess cash in 
g to such Mortgage Loans held 

  
    

Bonds 
Outstanding Class Co

736,185,000 9

59,290,000 7

8,655,000 1

804,130,000 10

850,286,623 

    

    

Refunded Bonds used to redee
e such Mortgage Loans, Mortga

the Trust Estate was deposited
in the surplus assets subaccoun

  
  

oncentration 
Parity (To

Assets)
1.55% 115.50%

7.37% 106.89%

1.08% 105.74%

00.00%   

    

    

    

    

    

    

    

    

    

    

    

    

    

    

    

    

  

  

em the Refunded Bonds of such
age Repayments, Prepayments 

d and used to acquire existing 
nt may be applied to redeem Bo

otal 
 

% 

% 

% 

h 
and 

onds 



 

 

Investmen

In
Indenture, 
investment
2015 as set
Indenture i

 
  Series   

2001AA Reve

2002A Reve

2002A Debt

2002B Reve

2006A Reve

2006A Debt

2006B Debt

2008A Reve

 
______________ 
(1) Neither the A

investors are u
(2) These funds a

The Master R
collateralizati

(3) This investme

 

As of Dece
Indenture: 

 
  

 20
 Lo

 20
 Lo
 20
 Lo
  
 To

 

 

 

 

 

 

 

nts 

n connection w
the Authority h
t agreements w
t forth in the fo
invested with t

Funds
(in related Ser

enue Fund, Debt S

enue Fund, Rebate

t Service Reserve F

enue Fund (2) 

enue Fund, Rebate

t Service Reserve F

t Service Reserve F

enue Fund (3) 

Authority nor the Und
urged to make their o
are invested under a m

Repurchase Agreemen
ion level of 105%. 
ent agreement has no

ember 31, 2015

001AA Subaccoun
oan Recycling Acc

002A Subaccount: 
oan Recycling Acc
002B Subaccount: 
oan Recycling Acc

otal: 

with the issuanc
has invested ce

with the investm
ollowing table.
the respective i

O

s Invested 
ries subaccounts)

ervice Reserve Fu

 Fund 

Fund 

 Fund (2) 

Fund 

Fund 

derwriters makes any 
own investigation int
master repurchase ag
nt replaced the invest

ot been collateralized.

5, the followin

Accounts 

nt: 
count 

count  

count (Non-Qualif

ce of Bonds (in
ertain amounts
ment providers 
  As of Decem

investment pro

Outstanding I
(as of De

)       I

und MASSMU

MASSMU

MASSMU

Natixis F

Natixis F

Rabobank

Royal Ba

Natixis F

representation about
to the financial condi
greement entered with
tment agreements pre

.  However, the Auth

g balances wer

 

fied) 
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ncluding the Re
s in Series suba

and amounts i
mber 31, 2015, t

viders are liste

Investment Ag
ecember 31, 20

 
Investment Provi

UTUAL (formerly

UTUAL (formerly

UTUAL (formerly

Funding Corp. (2) 

Funding Corp. (2) 

k International 

ank of Canada 

Funding Corp. (3) 

t the financial conditi
ition and creditworth
h Natixis Funding Co
eviously in effect, an

hority has the right to

re held in the r

emarketed Bon
accounts of Fun
invested, and a
the total amoun
ed below. 

greements  
015) 

iders(1)    

y TRINITY) 

y TRINITY) 

y TRINITY) 

ion or creditworthine
hiness of the Investme
orp. on January 29, 2
nd provides for the de

o terminate this inves

respective suba

Am
(as of

nds) outstandin
nds related to s
at the rates, as o
nts in Funds he

Amounts  
Invested 

$ 29,718,586 

3,613,900 

4,475,500 

1,231,345 

1,811,506 

5,500,000 

4,376,000 

6,356,768 

ess of the Investment
ent Providers.  

2010 (the "Master R
elivery of securities t

stment agreement wit

accounts under 

mounts on Deposi
f December 31, 20

 
$16,548 

 
2,442 

 
  3,966 

$22,956 

 

ng under the M
such Bonds in 
of December 3
eld under the M

 
  Rates   

5.30%/ 
3 month LIBOR

5.10% 

5.60% 

4.60% 

4.60% 

4.71% 

5.56% 

4.27% 

t Providers.  Prospect

epurchase Agreeme
to the Trustee at a 

thout penalty at any t

the Master 

it 
015) 

aster 

31, 
Master 

Termination
  Dates   

3/1/36 

11/1/32 

11/1/32 

11/1/32 

11/1/36 

11/1/36 

11/1/36 

11/1/38 

tive 

ent").  

time. 



 
Issue 

SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
SF 2001AA
 

 
SF 2002A D
SF 2002A L
SF 2002A R
SF 2002A R
SF 2002A R
 

 
SF 2002B D
SF 2002B D
SF 2002B R
SF 2002B R
SF 2002B D
SF 2002B D
SF 2002B L
SF 2002B R
SF 2002B R
SF 2002B D
SF 2002B D
SF 2002B R
SF 2002B R
SF 2002B R
SF 2002B R
SF 2002B R
SF 2002B R
 

 
SF 2002C D
SF 2002C D
SF 2002C R
SF 2002C R
SF 2002C D
SF 2002C D

SF 2002C D
SF 2002C D
SF 2002C D
SF 2002C D
SF 2002C D
SF 2002C R
SF 2002C R
SF 2002C R
SF 2002C R
 

A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A DSR 
A LN-RECYCLING
A REVENUE 
A REVENUE 
A REVENUE TAX
A REVENUE TAX
A DS TAX CI 
A DSR 
A DSR 
A REVENUE 
A REVENUE TAX

DSR 
LN-RECYCLING 
REBATE 
REVENUE 
REVENUE 

DSR 
DSR 
REVENUE TAX 
REVENUE TE 
DSR 
DSR 
LN-RECYCLING 
REVENUE TAX 
REVENUE TE 
DSR 
DSR 
REFUNDING 
REVENUE TAX 
REVENUE TE 
REVENUE TAX 
REVENUE TE 
REVENUE TE 

DSR 
DSR 
REVENUE TAX 
REVENUE TE 
DSR 
DSR 

DSR 
DSR 
DSR 
DSR 
DSR 
REVENUE TAX 
REVENUE TE 
REVENUE TE 
REVENUE TAX 

Investme

FEDERA
FEDERA
FGLMC 
FGLMC 
GNMA M
GNMA M
GNMA M
GNMA M
HOUSIN
INVEST

G INVEST
INVEST
INVEST

X INVEST
X INVEST

MONEY
MONEY
MONEY
MONEY

X MONEY
 

 
INVEST
INVEST
INVEST
INVEST
MONEY
 

 
FEDERA
FEDERA
FEDERA
FEDERA
GNMA M
GNMA M

TAX INVEST
INVEST
INVEST
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
US GOV
US GOV
 

 
FEDERA
FEDERA
FEDERA
FEDERA
FEDERA
FEDERA
ASSOCI
GNMA M
GNMA M
GNMA M
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
 

ent Type 

AL HOME LOAN
AL HOME LOAN

MBS 
MBS 
MBS 
MBS 
NG BOND 

MENT AGREEM
MENT AGREEM
MENT AGREEM
MENT AGREEM
MENT AGREEM
MENT AGREEM

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 

MENT AGREEM
MENT AGREEM
MENT AGREEM
MENT AGREEM

Y MARKET 

AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
MBS 
MBS 
MENT AGREEM
MENT AGREEM
MENT AGREEM

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
V 
V 

AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL NATIONAL M
ATION 
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
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BANKS 
MORTGAGE CO

MENT 
MENT 
MENT 
MENT 
MENT 
MENT 

MENT 
MENT 
MENT 
MENT 

BANKS 
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO

MENT 
MENT 
MENT 

BANKS 
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO

MORTGAGE 

Am

12,0
ORP 1,125,0

103,4
1,665,5

8,1
10,7

201,3
586,4
416,5

2,500,0
16,5

1,709,3
9,827,5
5,155,9

10,525,8
18,2

7
45,6
11,8

3
$33,941,2

4,475,5
2,4

3,613,8
7

$8,092,5

1,0
ORP 6,494,0
ORP 110,1
ORP 4,0

7
1,5
3,9

178,8
1,052,4

1
2

2,002,2
311,4

4,704,9
$14,865,8

7,0
ORP 1,2
ORP 172,4
ORP 222,5
ORP 200,0

2,060,0

4,4
6,0

119,8

1

7
1,542,5

$4,337,0

mount Interest 

000.00 4.13 %
000.00 3.75 %
495.95 3.50 %

66.12 3.50 %
33.39 5.00 %

700.00 4.50 %
92.46 4.00 %

415.97 3.00 %
00.00 5.20 %

000.00 5.30 %
48.12 5.30 %
06.11 0.00 %
10.10 5.30 %

941.78 5.30 %
828.47 0.00 %
290.00 0.29 %
711.28 0.00 %
643.70 0.29 %
887.68 0.29 %
88.56 0.00 %

259.69  

  
00.00 5.60 %

442.00 5.10 %
23.48 5.10 %

876.85 5.10 %
750.00 0.29 %

92.33  

  
000.00 4.13 %
000.00 6.25 %

01.74 5.25 %
078.88 5.25 %
739.40 5.00 %

00.00 4.50 %
965.50 4.60 %
859.86 4.60 %
484.91 4.60 %
11.86 0.00 %

260.60 0.29 %
10.90 0.29 %

5.53 0.29 %
9.01 0.29 %

242.18 0.38 %
499.31 0.38 %
950.32 1.00 %
820.00  

  
000.00 4.13 %
205.99 5.25 %
457.69 5.25 %

21.52 5.25 %
000.00 3.75 %
000.00 6.63 %

436.40 5.00 %
000.00 4.50 %
880.10 3.00 %
25.12 0.00 %
22.74 0.29 %

8.65 0.29 %
52.65 0.29 %

755.15 0.00 %
68.05 0.38 %

034.06  

Rate Matur
Date

% 03/13/2
% 03/27/2
% 08/01/2
% 06/01/2
% 02/20/2
% 10/20/2
% 02/20/2
% 07/15/2
% 06/01/2
% 11/01/2
% 11/01/2
% 11/01/2
% 11/01/2
% 11/01/2
% 11/01/2
% Short T
% Short T
% Short T
% Short T
% Short T

 

 
% 11/01/2
% 11/01/2
% 11/01/2
% 11/01/2
% Short T

 

 
% 03/13/2
% 07/15/2
% 04/18/2
% 04/18/2
% 02/20/2
% 10/20/2
% 11/01/2
% 11/01/2
% 11/01/2
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2
% 04/30/2
% 10/31/2

 

 
% 03/13/2
% 04/18/2
% 04/18/2
% 04/18/2
% 03/27/2
% 11/15/2

% 02/20/2
% 10/20/2
% 07/15/2
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2

 

rity 
e 

2020 
2019 
2044 
2042 
2039 
2037 
2041 
2045 
2033 
2038 
2038 
2038 
2038 
2038 
2038 
Term 
Term 
Term 
Term 
Term 

2021 
2021 
2021 
2021 
Term 

2020 
2032 
2016 
2016 
2039 
2037 
2021 
2021 
2021 
Term 
Term 
Term 
Term 
Term 
2016 
2016 
2016 

2020 
2016 
2016 
2016 
2019 
2030 

2039 
2037 
2045 
Term 
Term 
Term 
Term 
Term 
2016 



 
Issue 

SF 2003B D
SF 2003B R
SF 2003B R
SF 2003B D
SF 2003B D

SF 2003B D
SF 2003B D
SF 2003B D
SF 2003B D
SF 2003B D
SF 2003B D
SF 2003B R
SF 2003B R
SF 2003B R
SF 2003B R
 

 
SF 2006A R
SF 2006A D
SF 2006A R
SF 2006A R
SF 2006A R
SF 2006A R
SF 2006A R
 

 
SF 2006B R
SF 2006B R
SF 2006B R
SF 2006B R
SF 2006B D
SF 2006B L
SF 2006B R
SF 2006B R
SF 2006B R
SF 2006B R
 

 
SF 2006C D
SF 2006C D
SF 2006C R
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C D
SF 2006C R
SF 2006C R
SF 2006C R
 

 

 

 

DSR 
REVENUE TAX 
REVENUE TE 
DSR 
DSR 

DSR 
DSR 
DSR 
DS TAX CI 
DS TE CI 
DSR 
REVENUE TAX 
REVENUE TE 
REVENUE TAX 
REVENUE TE 

REVENUE 
DSR 
REVENUE 
REBATE 
REVENUE 
REVENUE 
REVENUE 

REVENUE 
REVENUE 
REVENUE 
REVENUE 
DSR 
LN-RECYCLING 
REVENUE 
REVENUE 
REVENUE 
REVENUE 

DSR 
DSR TAX 
REVENUE 
DSR 
DSR TAX 
DSR 
DSR 
DSR 
DSR TAX 
DSR TAX 
DSR TAX 
DSR 
DSR 
DSR TAX 
DSR TAX 
REVENUE 
REVENUE 
REVENUE 

Investme

FEDERA
FEDERA
FEDERA
FEDERA
FEDERA
ASSOCI
GNMA M
GNMA M
GNMA M
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
US GOV
 

 
FEDERA
INVEST
MONEY
REPURC
REPURC
US GOV
US GOV
 

 
FEDERA
FGLMC 
FGLMC 
GNMA M
INVEST
MONEY
MONEY
MONEY
US GOV
US GOV
 

 
FEDERA
FEDERA
FEDERA
FEDERA
FEDERA
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
 

ent Type 

AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL NATIONAL M
ATION 
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
V 

AL HOME LOAN
MENT AGREEM

Y MARKET 
CHASE AGREEM
CHASE AGREEM
V 
V 

AL HOME LOAN

MBS 
MENT AGREEM

Y MARKET 
Y MARKET 
Y MARKET 
V 
V 

AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
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BANKS 
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO

MORTGAGE 

MORTGAGE CO
MENT 

MENT 
MENT 

MORTGAGE CO

MENT 

BANKS 
BANKS 
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO

Am

3,0
ORP 239,8
ORP 275,8
ORP 70,0

757,0

2,2
2,8

1,065,5
19,9
7,6
9,6

27,6
757,5
461,1

$3,699,9

ORP 8,8
5,500,0

307,7
1,503,7
1,518,1
5,091,3

$13,929,8

ORP 785,1
2,476,4
5,143,4

18,810,6
4,376,0

1
3

135,2
5,465,0
5,468,2

$42,660,7

9,0
7,0

ORP 371,0
ORP 3,071,5
ORP 3,045,0

1,4
5,1
7,3
1,2
4,4
6,9

1
3
1
3
1
6

7,079,1
$13,610,8

mount Interest 

000.00 4.13 %
884.84 5.25 %
865.86 5.25 %
000.00 3.75 %
000.00 6.63 %

218.20 5.00 %
00.00 4.50 %
84.01 3.00 %

975.07 0.29 %
661.12 0.29 %
616.55 0.29 %

12.03 0.29 %
670.64 0.29 %

32.19 0.38 %
31.74 0.38 %

952.25  

  
56.21 5.25 %

000.00 4.71 %
0.44 0.29 %

767.51 4.60 %
738.02 4.60 %

49.00 0.38 %
15.39 1.00 %

826.57  

  
18.92 5.25 %

437.04 3.50 %
459.79 3.50 %
644.77 3.50 %
000.00 5.56 %
76.50 0.00 %
11.24 0.00 %

227.57 0.29 %
099.60 0.38 %
267.37 1.00 %
742.80  

  
000.00 4.13 %
000.00 4.13 %
090.44 5.25 %

32.00 3.75 %
000.00 3.75 %
449.16 3.00 %

75.79 5.00 %
00.00 4.50 %

242.12 3.00 %
436.40 5.00 %
900.00 4.50 %

05.99 0.00 %
54.95 0.29 %
05.45 0.00 %
04.24 0.29 %
13.04 0.29 %

662.14 0.00 %
09.16 0.38 %

880.88  

Rate Matur
Date

% 03/13/2
% 04/18/2
% 04/18/2
% 03/27/2
% 11/15/2

% 02/20/2
% 10/20/2
% 07/15/2
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2
% 04/30/2

 

 
% 04/18/2
% 11/01/2
% Short T
% 11/01/2
% 11/01/2
% 04/30/2
% 10/31/2

 

 
% 04/18/2
% 10/01/2
% 02/01/2
% 04/20/2
% 11/01/2
% Short T
% Short T
% Short T
% 04/30/2
% 10/31/2

 

 
% 03/13/2
% 03/13/2
% 04/18/2
% 03/27/2
% 03/27/2
% 07/15/2
% 02/20/2
% 10/20/2
% 07/15/2
% 02/20/2
% 10/20/2
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2

 

rity 
e 

2020 
2016 
2016 
2019 
2030 

2039 
2037 
2045 
Term 
Term 
Term 
Term 
Term 
2016 
2016 

2016 
2036 
Term 
2036 
2036 
2016 
2016 

2016 
2043 
2044 
2045 
2036 
Term 
Term 
Term 
2016 
2016 

2020 
2020 
2016 
2019 
2019 
2045 
2039 
2037 
2045 
2039 
2037 
Term 
Term 
Term 
Term 
Term 
Term 
2016 



 
Issue 

SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A R
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A D
SF 2007A R
SF 2007A R
SF 2007A D
SF 2007A R
 

 
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B R
SF 2007B R
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B R
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B D
SF 2007B R
SF 2007B R
SF 2007B R
SF 2007B R
 

 

 

 

 

 

DSR 
DSR TAX 
DSR 
DSR TAX 
REVENUE 
DSR TAX 
DSR 
DSR 
DSR 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR 
DSR 
DSR TAX 
DSR TAX 
REVENUE 
REVENUE 
DSR 
REVENUE 

DSR 
DSR TAX 
DSR 
DSR TAX 
DSR TAX 
REVENUE 
REVENUE 
DSR 
DSR 
DSR 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
REVENUE 
DS CI 
DSR 
DSR 
DSR TAX 
DSR TAX 
REVENUE 
REVENUE 
REVENUE 
REVENUE 

Investme

FEDERA
FEDERA
FEDERA
FEDERA
FEDERA
FGLMC 
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
SURETY
US GOV
 

 
FEDERA
FEDERA
FEDERA
FEDERA
FGLMC 
FGLMC 
FGLMC 
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
US GOV
 

ent Type 

AL HOME LOAN 
AL HOME LOAN 
AL HOME LOAN 
AL HOME LOAN 
AL HOME LOAN 

MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y BOND 
V 

AL HOME LOAN 
AL HOME LOAN 
AL HOME LOAN 
AL HOME LOAN 

MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
V 
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BANKS 
BANKS 
MORTGAGE CO
MORTGAGE CO
MORTGAGE CO

BANKS 
BANKS 
MORTGAGE CO
MORTGAGE CO

Am

1,890,0
1,090,0

ORP 48,6
ORP 36,9
ORP 742,2

25,1
341,1

1,218,5
1,648,1

8,6
123,5
150,2
343,8
702,4
950,6

33,6

24,9
8

19,0

2,834,0
$12,232,8

1,800,0
322,0

ORP 46,3
ORP 79,2

585,9
7,738,8

15,127,8
325,0

1,160,8
1,569,1

17,6
182,9
207,0
280,9

1,090,6
1,438,6
1,702,9
9,405,3

20,7
1

32,1

30,1
4

1,681,0
4,367,7
8,022,4

$57,236,2

mount Interest 

000.00 4.13 %
000.00 4.13 %
661.97 5.25 %
927.63 5.25 %
265.85 5.25 %

74.87 3.50 %
72.30 3.00 %
29.91 5.00 %
00.00 4.50 %

612.27 4.00 %
18.10 4.50 %

254.79 4.50 %
28.27 3.00 %

429.26 5.00 %
600.00 4.50 %
72.81 0.00 %

698.79 0.29 %
0.05 0.00 %

970.70 0.29 %
36.34 0.00 %

083.78 0.29 %
  

092.32 0.38 %
30.01  

  
000.00 4.13 %
000.00 4.13 %

58.79 5.25 %
228.63 5.25 %
908.23 3.50 %

65.77 3.50 %
22.92 3.50 %

024.58 3.00 %
56.78 5.00 %
00.00 4.50 %

613.62 4.00 %
982.12 4.00 %
031.78 5.00 %
900.00 4.50 %
684.80 4.50 %
670.53 6.50 %
941.49 3.00 %

22.39 3.50 %
774.29 0.29 %
08.19 0.00 %
03.82 0.29 %
0.28 0.00 %

94.86 0.29 %
455.13 0.00 %
040.75 0.29 %
766.40 0.38 %
466.92 1.00 %
223.07  

Rate Matur
Date

% 03/13/2
% 03/13/2
% 04/18/2
% 04/18/2
% 04/18/2
% 08/01/2
% 07/15/2
% 02/20/2
% 10/20/2
% 12/20/2
% 12/20/2
% 02/20/2
% 07/15/2
% 02/20/2
% 10/20/2
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T

 
% 04/30/2

 

 
% 03/13/2
% 03/13/2
% 04/18/2
% 04/18/2
% 08/01/2
% 10/01/2
% 02/01/2
% 07/15/2
% 02/20/2
% 10/20/2
% 12/20/2
% 02/20/2
% 02/20/2
% 10/20/2
% 12/20/2
% 04/20/2
% 07/15/2
% 04/20/2
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2
% 10/31/2

 

rity 
e 

2020 
2020 
2016 
2016 
2016 
2044 
2045 
2039 
2037 
2040 
2043 
2040 
2045 
2039 
2037 
Term 
Term 
Term 
Term 
Term 
Term 

2016 

2020 
2020 
2016 
2016 
2044 
2043 
2044 
2045 
2039 
2037 
2040 
2041 
2039 
2037 
2043 
2039 
2045 
2045 
Term 
Term 
Term 
Term 
Term 
Term 
Term 
2016 
2016 



 
Issue 

SF 2008A D
SF 2008A D
SF 2008A R

SF 2008A R

SF 2008A D
SF 2008A R
SF 2008A R
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A R
SF 2008A R
SF 2008A R
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A D
SF 2008A R
SF 2008A R
SF 2008A R
SF 2008A R
SF 2008A R
 

 
SF 2009A R
SF 2009A D
SF 2009A D
SF 2009A D
SF 2009A D
SF 2009A D
SF 2009A D
SF 2009A D
SF 2009A R
SF 2009A R
 

 
SF 2011D R
SF 2011D R
 

 
SF 2012A D
SF 2012A D
SF 2012A R
SF 2012A D
SF 2012A D
SF 2012A D
SF 2012A D
SF 2012A R
 

 

 

DSR TAX 
DSR TAX 
REVENUE TE 

REVENUE TE 

DSR TAX 
REVENUE TE 
REVENUE TE 
DSR 
DSR 
DSR 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
DSR TAX 
REFUNDING 
REVENUE TAX 
REVENUE TE 
DS TAX CI 
DS TE CI 
DSR 
DSR 
DSR TAX 
DSR TAX 
REVENUE TAX 
REVENUE TE 
REFUNDING 
REVENUE TAX 
REVENUE TE 

REVENUE 
DSR 
DSR 
DSR 
DSR 
DSR 
DSR 
DSR 
REVENUE 
REVENUE 

REVENUE 
REVENUE 

DSR 
DSR 
REVENUE 
DSR 
DSR 
DSR 
DSR 
REVENUE 

Investme

FEDERA
FEDERA
FEDERA
ASSOCI
FEDERA
ASSOCI
FGLMC 
FGLMC 
FGLMC 
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
GNMA M
INVEST
INVEST
INVEST
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
MONEY
US GOV
US GOV
US GOV
 

 
AGCY D
FEDERA
FEDERA
FGLMC 
GNMA M
GNMA M
GNMA M
MONEY
MONEY
US GOV
 

 
MONEY
US GOV
 

 
FEDERA
FEDERA
FEDERA
GNMA M
GNMA M
GNMA M
MONEY
MONEY
 

ent Type 

AL HOME LOAN
AL HOME LOAN
AL NATIONAL M
ATION 

AL NATIONAL M
ATION 

MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MBS 
MENT AGREEM
MENT AGREEM
MENT AGREEM

Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
Y MARKET 
V 
V 
V 

DISC 
AL HOME LOAN
AL HOME LOAN

MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
V 

Y MARKET 
V 

AL HOME LOAN
AL HOME LOAN
AL HOME LOAN
MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 
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BANKS 
MORTGAGE CO

MORTGAGE 

MORTGAGE 

MENT 
MENT 
MENT 

BANKS 
MORTGAGE CO

BANKS 
MORTGAGE CO
MORTGAGE CO

Am

2,560,0
ORP 145,5

3,000,0

10,928,0

994,3
6,345,8

12,707,3
1,6
5,9

1,867,2
163,1
214,4
290,5
578,7
616,5
619,5
908,7

1,456,8
2,658,3

6
2,757,8
3,598,2

28,6
30,1

4
5

71,6
31,9

262,0
3,597,1

13,347,3
3,780,1

$73,569,4

790,0
1,620,0

ORP 41,7
1,3

293,3
1,044,7
1,412,2

28,8
10,6

1,312,0
$6,554,9

77,2
$77,2

2,144,0
ORP 955,0
ORP 264,4

2,4
1,037,1
1,376,0

100,1
5,9

$5,885,0

mount Interest 

000.00 4.13 %
03.29 5.25 %

000.00 6.63 %

000.00 8.20 %

44.30 3.50 %
869.93 3.50 %
71.25 3.50 %

656.16 3.00 %
915.19 5.00 %
200.00 4.50 %

24.34 7.00 %
425.77 5.00 %

00.00 4.50 %
760.75 4.00 %

43.03 4.00 %
52.39 7.00 %

774.71 6.00 %
857.77 3.00 %

77.26 4.50 %
690.02 4.27 %
812.14 4.27 %
266.21 4.27 %
657.35 0.29 %

17.90 0.29 %
405.65 0.29 %

44.96 0.00 %
0.66 0.00 %

622.00 0.29 %
975.91 0.29 %
050.14 0.29 %

11.91 0.38 %
14.41 0.38 %
10.69 0.38 %

456.09  

  
000.00 0.00 %
000.00 4.13 %
794.82 5.25 %
30.08 3.50 %
01.34 3.00 %

771.10 5.00 %
200.00 4.50 %
893.44 0.29 %
633.25 0.29 %
001.15 0.38 %
925.18  

  
20.90 0.29 %

276.78 0.38 %
297.68  

  
000.00 4.13 %
000.00 6.25 %
426.66 5.25 %
400.00 4.50 %

40.63 3.00 %
021.95 5.00 %

59.06 0.29 %
914.23 0.29 %
062.53  

Rate Matur
Date

% 03/13/2
% 04/18/2
% 11/15/2

% 03/10/2

% 08/01/2
% 10/01/2
% 02/01/2
% 07/15/2
% 02/20/2
% 10/20/2
% 04/20/2
% 02/20/2
% 10/20/2
% 12/20/2
% 02/20/2
% 01/20/2
% 03/20/2
% 07/15/2
% 12/20/2
% 05/01/2
% 05/01/2
% 05/01/2
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% Short T
% 04/30/2
% 04/30/2
% 04/30/2

 

 
% 01/28/2
% 03/13/2
% 04/18/2
% 08/01/2
% 07/15/2
% 02/20/2
% 10/20/2
% Short T
% Short T
% 04/30/2

 

 
% Short T
% 04/30/2

 

 
% 03/13/2
% 07/15/2
% 04/18/2
% 10/20/2
% 07/15/2
% 02/20/2
% Short T
% Short T

 

rity 
e 

2020 
2016 
2030 

2016 

2044 
2043 
2044 
2045 
2039 
2037 
2039 
2039 
2037 
2040 
2041 
2039 
2039 
2045 
2043 
2038 
2038 
2038 
Term 
Term 
Term 
Term 
Term 
Term 
Term 
Term 
2016 
2016 
2016 

2016 
2020 
2016 
2044 
2045 
2039 
2037 
Term 
Term 
2016 

Term 
2016 

2020 
2032 
2016 
2037 
2045 
2039 
Term 
Term 



 
Issue 

SF 2013B D

SF 2013B R
SF 2013B R
 

 
SF 2014A D
SF 2014A D
SF 2014A D
SF 2014A D
SF 2014A R
 

 
SF 2015A D

SF 2015A D
SF 2015A D
SF 2015A R
 

 
SF 2015B D

SF 2015B R
 

 
SFMB SUR

SFMB SUR
SFMB SUR
SFMB SUR
SFMB SUR
 

 

 

 

 

 

DSR 

REVENUE 
REVENUE 

DSR 
DSR 
DSR 
DSR 
Revenue 

DSR 

DSR 
DSR 
REVENUE 

DSR 

REVENUE 

RPLUS ASSETS 

RPLUS ASSETS 
RPLUS ASSETS 
RPLUS ASSETS 
RPLUS ASSETS 

Investm

FEDERA
CORP 
MONEY
US GOV
 

 
GNMA M
GNMA M
GNMA M
MONEY
MONEY
 

 
FEDERA
CORP 
GNMA M
MONEY
MONEY
 

 
FEDERA
ASSOCI
MONEY
 

 
FEDERA
CORP 
GNMA M
GNMA M
MONEY
US GOV
 

 
Investm

AGCY D
FEDERA
FEDERA
CORP 
FEDERA
CORP 
FEDERA
CORP 
FEDERA
ASSOCI
FGLMC
GNMA M
HOUSIN
INVEST
MONEY
REPURC
SURETY

US GOV
 

ment Type 

AL HOME LOAN

Y MARKET 
V 

MBS 
MBS 
MBS 

Y MARKET 
Y MARKET 

AL HOME LOAN

MBS 
Y MARKET 
Y MARKET 

AL NATIONAL M
IATION 

Y MARKET 

AL HOME LOAN

MBS 
MBS 

Y MARKET 
V 

ment Type 

DISC 
AL HOME LOAN
AL HOME LOAN

AL HOME LOAN

AL HOME LOAN

AL NATIONAL M
IATION 
 
MBS 
NG BOND 
TMENT AGREEM
Y MARKET 
CHASE AGREEM
Y BOND 

V 
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N MORTGAGE 

N MORTGAGE 

MORTGAGE 

N MORTGAGE 

N BANKS 
N MORTGAGE 

N MORTGAGE 

N MORTGAGE 

MORTGAGE 

MENT 

MENT 

Am

2,013,4

2
103,6

$2,117,10

175,6
627,4

1,923,2
43,02

2,731,8
$5,501,1

4,355,0

620,8
5,5

5,251,6
$10,233,0

1,275,0

1,644,1
$2,919,1

257,6

20,6
811,4

26,0
255,0

$1,370,70

Am

$790,00
$11,465,0
$11,804,0

$3,854,00

$9,525,00

$18,020,0

$52,915,64
$62,441,8

$416,50
$55,295,0
$12,397,9
$1,811,50

100
Req

$72,098,6
$312,835,1

mount Interest 

68.00 3.75 %

26.10 0.29 %
08.62 0.38 %
02.72  

  
68.53 3.00 %
17.21 5.00 %
00.00 4.50 %
27.47 0.29 %
83.19 0.29 %
96.40  

  
00.00 6.25 %

69.87 3.00 %
17.73 0.29 %
95.45 0.29 %
83.05  

  
00.00 6.63 %

63.95 0.29 %
63.95  

  
50.27 5.25 %

00.00 4.50 %
53.67 5.00 %
04.08 0.29 %
00.00 0.00 %
08.02  

 
mount 

00.00 
00.00 
00.00 

00.00 

00.00 

00.00 

46.25 
52.83 
00.00 
55.55 
83.61 
05.53 
0% of 
quired 
13.51 
57.28 

Rate Matur
Date

% 03/27/2

% Short T
% 04/30/2

 

 
% 07/15/2
% 02/20/2
% 10/20/2
% Short T
% Short T

 

 
% 07/15/2

% 07/15/2
% Short T
% Short T

 

 
% 11/15/2

% Short T
 

 
% 04/18/2

% 10/20/2
% 02/20/2
% Short T
% 02/15/2

 

rity 
e 

2019 

Term 
2016 

2045 
2039 
2037 
Term 
Term 

2032 

2045 
Term 
Term 

2030 

Term 

2016 

2037 
2039 
Term 
2031 



 

Series

SF01A

SF01A

SF01A

SF01A

SF01A

SF01A

SF01A

SF01A

SF01A

 

Series

SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A
SF02A

 

 C

AA-1 

AA-1 

AA-4 

AA-4 

AA-3 

AA-3 

AA-1* 

AA-3 

AA 

s Class 

A-3 I 
A-2 I 
A-3 I 
A-2 I 
A-2 I 
A-1 I 
A-1 I 
A-2 I 
A-2 I 
A-5 II 
A-1 I 
A-2 I 
A-1 I 
A-2 I 
A-1 I 
A-2 I 
A-1 I 
A-2 I 
A-1 I 
A-2 I 
A-2 I 
A-2 I 
A-2 I 
A-2 I 
A-1 I 
A-1 I 
A-2 I 
A-3 I 
A-5 II 
A-5 II 
A-2 I 
A-2 I 
A-2 I 
A-2 I 
A-2 I 
A-5 II 
A-1 I 
A-2 I 
A-3 I 
A-5 II 
A-2 I 
A  

LIST

Class Tax

I Ta

I Ta

II non

II non

I non

I non

I Ta

I non

 

Tax Stat

non-AM
AMT 

non-AM
AMT 
AMT 

Taxable (M
Taxable (M

AMT 
AMT 
AMT 

Taxable (M
AMT 

Taxable (M
AMT 

Taxable (M
AMT 

Taxable (M
AMT 

Taxable (M
AMT 
AMT 
AMT 
AMT 
AMT 

Taxable (M
Taxable (M

AMT 
non-AM

AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 

Taxable (M
AMT 

non-AM
AMT 
AMT 

 

T OF UNSCHE

x Status M

axable 05/

axable 05/

n-AMT 05/

n-AMT 05/

n-AMT 05/

n-AMT 05/

axable 11/

n-AMT 05/

 

tus Maturi

MT 11/01
11/01

MT 11/01
11/01
11/01

MRB) 11/01
MRB) 11/01

11/01
11/01
11/01

MRB) 11/01
11/01

MRB) 11/01
11/01

MRB) 11/01
11/01

MRB) 11/01
11/01

MRB) 11/01
11/01
11/01
11/01
11/01
11/01

MRB) 11/01
MRB) 11/01

11/01
MT 11/01

05/01
11/01
11/01
11/01
11/01
11/01
11/01
05/01

MRB) 11/01
11/01

MT 11/01
05/01
11/01
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EDULED RED

Maturity 
Date 

Da

/01/2041 

/01/2041 

/01/2036 

/01/2036 

/01/2036 

/01/2036 

/01/2038 

/01/2036 

 

ity Date Da

/2021 N
/2021 M
/2021 M
/2021 N
/2021 M
/2013 
/2013 N
/2021 N
/2021 M
/2032 M
/2013 N
/2021 N
/2013 M
/2021 M
/2013 N
/2021 N
/2013 M
/2021 M
/2013 N
/2021 N
/2021 M
/2021 N
/2021 M
/2021 N
/2013 
/2013 M
/2021 M
/2021 M
/2032 M
/2032 M
/2021 N
/2021 M
/2021 N
/2021 M
/2021 N
/2032 N
/2013 M
/2021 M
/2021 M
/2032 M
/2021 
 

DEMPTIONS

ate of Call 

Dec-09 

Nov-10 

Nov-12 

May-13 

May-14 

May-15 

Nov-15 

Nov-15 

 

ate of Call 

Nov-02 
May-03 
May-03 
Nov-03 
May-04 
Jun-04 
Nov-04 
Nov-04 
May-05 
May-05 
Nov-05 
Nov-05 
May-06 
May-06 
Nov-06 
Nov-06 
May-07 
May-07 
Nov-07 
Nov-07 
May-08 
Nov-08 
May-09 
Nov-09 
Dec-09 
May-10 
May-10 
May-10 
May-10 
May-10 
Nov-10 
May-11 
Nov-11 
May-12 
Nov-12 
Nov-12 
May-13 
May-13 
May-13 
May-13 
Jun-13 

 

S 

Amount 

$13,500,000 

$6,500,000 

$5,000,000 

$5,000,000 

$10,270,000 

$840,000 

$7,500,000 

$330,000 

$48,940,000 

Amount 

$805,000 
$155,000 

$1,470,000 
$1,300,000 

$765,000 
$1,820,000 
$2,495,000 

$310,000 
$245,000 

$2,870,000 
$2,835,000 
$5,100,000 
$2,990,000 

$120,000 
$2,955,000 

$105,000 
$2,850,000 

$85,000 
$2,730,000 

$105,000 
$100,000 

$75,000 
$95,000 

$190,000 
$9,455,000 
$2,615,000 

$85,000 
$295,000 

$4,200,000 
$5,800,000 

$60,000 
$55,000 
$80,000 
$55,000 
$95,000 

$1,000,000 
$1,735,000 

$25,000 
$655,000 

$1,455,000 
$3,785,000 

$64,020,000 

Type of Call

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

 

Type of Call 

PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 

 



 

Series

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

SF02B

 

 

 

 

 

 

s Class 

B-2 I 

B-1 I 

B-2 I 

B-1 I 

B-2 I 

B-5 III 

B-1 I 

B-2 I 

B-5 III 

B-1 I 

B-2 I 

B-5 III 

B-1 I 

B-2 I 

B-5 III 

B-1 I 

B-2 I 

B-5 III 

B-1 I 

B-2 I 

B-5 III 

B-5 III 

B-5 III 

B-5 III 

B-5 III 

B-1 I 

B-2 I 

B-2 I 

B-4 II 

B-4 II 

B-4 II 

B-1 I 

B-3 I 

B-2* I 

B  

LIST

Tax Stat

Taxable (M

Taxable

Taxable (M

Taxable

Taxable (M

AMT 

Taxable

Taxable (M

AMT 

Taxable

Taxable (M

AMT 

Taxable

Taxable (M

AMT 

Taxable

Taxable (M

AMT 

Taxable

Taxable (M

AMT 

AMT 

AMT 

AMT 

AMT 

Taxable

Taxable (M

Taxable (M

AMT 

AMT 

AMT 

Taxable

non-AM

Taxable (M

 

T OF UNSCHE

tus Maturi

MRB) 11/01

e 11/01

MRB) 11/01

e 11/01

MRB) 11/01

05/01

e 11/01

MRB) 11/01

05/01

e 11/01

MRB) 11/01

05/01

e 11/01

MRB) 11/01

05/01

e 11/01

MRB) 11/01

05/01

e 11/01

MRB) 11/01

05/01

05/01

05/01

05/01

05/01

e 11/01

MRB) 11/01

MRB) 11/01

05/01

11/01

05/01

e 11/01

MT 11/01

MRB) 11/01
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EDULED RED

ty Date Da

/2030 

/2032 

/2030 

/2032 M

/2030 M

/2030 M

/2032 

/2030 

/2030 

/2032 M

/2030 M

/2030 M

/2032 

/2030 

/2030 

/2032 M

/2030 M

/2030 M

/2032 

/2030 

/2030 

/2030 M

/2030 

/2030 M

/2030 

/2032 

/2030 

/2030 M

/2032 M

/2032 M

/2032 M

/2032 

/2021 

/2030 

 

DEMPTIONS

ate of Call 

Jun-04 

Nov-04 

Nov-04 

May-05 

May-05 

May-05 

Nov-05 

Nov-05 

Nov-05 

May-06 

May-06 

May-06 

Nov-06 

Nov-06 

Nov-06 

May-07 

May-07 

May-07 

Nov-07 

Nov-07 

Nov-07 

May-08 

Nov-08 

May-09 

Nov-09 

Dec-09 

Dec-09 

May-10 

May-10 

May-10 

May-11 

Nov-11 

Nov-11 

Nov-13 

 

S 

Amount 

$1,855,000 

$380,000 

$3,110,000 

$395,000 

$3,660,000 

$1,915,000 

$400,000 

$3,715,000 

$3,275,000 

$400,000 

$7,950,000 

$2,445,000 

$405,000 

$3,775,000 

$1,285,000 

$410,000 

$3,635,000 

$1,155,000 

$415,000 

$3,480,000 

$1,135,000 

$1,100,000 

$1,350,000 

$1,200,000 

$140,000 

$2,195,000 

$18,000,000 

$2,295,000 

$500,000 

$4,000,000 

$500,000 

$10,000,000 

$14,885,000 

$8,525,000 

$109,885,000 

Type of Call

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

R 

SP 

 



 

Series

SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C
SF02C

SF02C

 

 

 Class 

C-2 I 
C-2 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-5 III 
C-5 III 
C-5 III 
C-5 III 
C-5 III 
C-1 I 
C-2 I 
C-2 I 
C-4 II 
C-4 II 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-1 I 
C-5 III 
C-1 I 
C-2 I 
C-5 III 
C-3 I 
C-4 II 
C-5 III 
C-4 II 
C-5 III 
C-3 I 
C-5 III 
C-3 I 
C-5 III 
C-3 I 
C-3 I 
C-3 I 
C-3 I 

C  

LIST

Tax Stat

Taxable (M
Taxable (M

AMT 
Taxable

Taxable (M
AMT 

Taxable
Taxable (M

AMT 
Taxable

Taxable (M
AMT 

Taxable
Taxable (M

AMT 
Taxable

Taxable (M
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 

Taxable
Taxable (M
Taxable (M

AMT 
AMT 
AMT 

Taxable
Taxable (M

AMT 
Taxable

AMT 
Taxable

Taxable (M
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 
AMT 

 

T OF UNSCHE

us Maturi

MRB) 11/01
MRB) 11/01

05/01
e 11/01

MRB) 11/01
05/01

e 11/01
MRB) 11/01

05/01
e 11/01

MRB) 11/01
05/01

e 11/01
MRB) 11/01

05/01
e 11/01

MRB) 11/01
05/01
05/01
05/01
05/01
05/01
05/01

e 11/01
MRB) 11/01
MRB) 11/01

05/01
11/01
05/01

e 11/01
MRB) 11/01

05/01
e 11/01

05/01
e 11/01

MRB) 11/01
05/01
05/01
11/01
05/01
11/01
05/01
05/01
05/01
05/01
05/01
05/01
05/01
05/01
05/01

-16- 

 

EDULED RED

ty Date Da

/2035 
/2035 
/2030 
/2036 
/2035 
/2030 
/2036 
/2035 
/2030 
/2036 
/2035 
/2030 
/2036 
/2035 
/2030 
/2036 
/2035 
/2030 
/2030 
/2030 
/2030 
/2030 
/2030 
/2036 
/2035 
/2035 
/2032 
/2032 
/2030 
/2036 
/2035 
/2030 
/2036 
/2030 
/2036 
/2035 
/2030 
/2022 
/2032 
/2030 
/2032 
/2030 
/2022 
/2030 
/2022 
/2030 
/2022 
/2022 
/2022 
/2022 

 

DEMPTIONS

ate of Call 

Nov-04 
May-05 
May-05 
Nov-05 
Nov-05 
Nov-05 
May-06 
May-06 
May-06 
Nov-06 
Nov-06 
Nov-06 
May-07 
May-07 
May-07 
Nov-07 
Nov-07 
Nov-07 
May-08 
Oct-08 
Nov-08 
May-09 
Nov-09 
Dec-09 
Dec-09 
May-10 
May-10 
May-10 
May-10 
Nov-10 
Nov-10 
Nov-10 
May-11 
May-11 
Nov-11 
Nov-11 
Nov-11 
Nov-11 
May-12 
May-12 
Nov-12 
Nov-12 
May-13 
May-13 
Nov-13 
Nov-13 
May-14 
Nov-14 
May-15 
Nov-15 

 

S 

Amount 

$2,100,000 
$3,690,000 
$2,255,000 

$230,000 
$19,740,000 

$1,435,000 
$235,000 

$5,280,000 
$1,365,000 

$245,000 
$5,100,000 
$1,145,000 

$250,000 
$4,920,000 

$985,000 
$255,000 

$4,710,000 
$905,000 
$850,000 

$4,265,000 
$785,000 
$310,000 
$360,000 

$8,000,000 
$19,460,000 

$1,220,000 
$2,000,000 
$5,200,000 

$345,000 
$3,500,000 
$3,000,000 

$310,000 
$4,100,000 

$320,000 
$13,185,000 

$5,780,000 
$310,000 

$4,370,000 
$1,800,000 

$305,000 
$1,000,000 

$325,000 
$2,065,000 

$310,000 
$4,010,000 

$115,000 
$800,000 
$890,000 

$1,280,000 
$1,945,000 

$147,360,000 

Type of Call

PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 
PP 

PLR 
PP 
PP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
R 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 
SP 

 



 

Series

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

SF03B

 

 

 

s Class 

B-2 I 

B-2 I 

B-4 III 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-4 III 

B-4 III 

B-4 III 

B-4 III 

B-1 I 

B-2 I 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-1 I 

B-2 I 

B-4 III 

B-3 I 

B  

LIST

Tax Sta

Taxable (M

Taxable (M

AMT

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

AMT

AMT

AMT

AMT

Taxab

Taxable (M

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

AMT

 

T OF UNSCHE

atus Matu

MRB) 11/

MRB) 11/

T 05/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

T 05/

T 05/

T 05/

T 05/

le 11/

MRB) 11/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

le 11/

MRB) 11/

T 05/

T 11/
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EDULED RED

urity Date D

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2032 

/01/2032 

/01/2032 

/01/2032 

/01/2033 

/01/2033 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2033 

/01/2033 

/01/2032 

/01/2026 

 

DEMPTIONS

Date of Call 

Nov-04 

May-05 

May-05 

Nov-05 

Nov-05 

May-06 

May-06 

May-06 

Nov-06 

Nov-06 

Nov-06 

May-07 

May-07 

May-07 

Nov-07 

Nov-07 

Nov-07 

May-08 

Nov-08 

May-09 

Nov-09 

Nov-09 

Dec-09 

May-10 

May-10 

May-10 

Nov-10 

Nov-10 

Nov-10 

May-11 

May-11 

May-11 

Nov-11 

Nov-11 

Nov-11 

Nov-11 

Nov-11 

May-12 

Apr-15 

 

S 

Amount 

$1,740,000 

$2,640,000 

$2,520,000 

$8,675,000 

$1,715,000 

$520,000 

$8,245,000 

$1,835,000 

$535,000 

$4,695,000 

$1,830,000 

$545,000 

$4,965,000 

$1,785,000 

$560,000 

$4,620,000 

$1,645,000 

$1,490,000 

$1,355,000 

$1,215,000 

$1,090,000 

$2,400,000 

$16,260,000 

$640,000 

$1,755,000 

$970,000 

$665,000 

$1,840,000 

$865,000 

$680,000 

$1,895,000 

$765,000 

$1,460,000 

$990,000 

$670,000 

$3,025,000 

$8,055,000 

$250,000 

$45,780,000 

$143,185,000 

Type of Call

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

PP 

SP 

PLR 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

R 

R 

SP 

O 

 



 

Series 

SF06A-1 
SF06A-1 
SF06A-1 
SF06A-1 
SF06A-1 
SF06A-2 
SF06A-1 
SF06A-4 
SF06A-1 
SF06A-4 
SF06A-1 
SF06A-1 
SF06A-1 
SF06A-1 
SF06A-4 
SF06A-2 
SF06A-4 
SF06A-1 
SF06A-3 
SF06A-3 
SF06A-3 
SF06A-2 
SF06A-2 
SF06A-3 
SF06A-2 
SF06A-3 

SF06A 

 

SF06B-1 
SF06B-4 
SF06B-4 
SF06B-1 
SF06B-1 
SF06B-4 
SF06B-1 
SF06B-1 
SF06B-4 
SF06B-1 
SF06B-4 
SF06B-1 
SF06B-1 
SF06B-4 
SF06B-1 
SF06B-2 
SF06B-3 
SF06B-2 
SF06B-3 
SF06B-2 
SF06B-3 
SF06B-2 
SF06B-3 
SF06B-2 
SF06B-3 

SF06B 

 

Class 

I 
I 
I 
I 
I 
I 
I 
II 
I 
II 
I 
I 
I 
I 
II 
I 
II 
I 
I 
I 
I 
I 
I 
I 
I 
I 

 

 

I 
II 
II 
I 
I 
II 
I 
I 
II 
I 
II 
I 
I 
II 
I 
I 
I 
I 
I 
I 
I 
I 
I 
I 
I 

 

LIST

Tax Status

Taxable (MRB
Taxable (MRB
Taxable (MRB
Taxable (MRB
Taxable (MRB

non-AMT 
Taxable (MRB

AMT 
Taxable (MRB

AMT 
Taxable (MRB
Taxable (MRB
Taxable (MRB
Taxable (MRB

AMT 
non-AMT 

AMT 
Taxable (MRB

AMT 
AMT 
AMT 

non-AMT 
non-AMT 

AMT 
non-AMT 

AMT 

 

 

Taxable (MRB
AMT 
AMT 

Taxable (MRB
Taxable (MRB

AMT 
Taxable (MRB
Taxable (MRB

AMT 
Taxable (MRB

AMT 
Taxable (MRB
Taxable (MRB

AMT 
Taxable (MRB

non-AMT 
AMT 

non-AMT 
AMT 

non-AMT 
AMT 

non-AMT 
AMT 

non-AMT 
AMT 

 

T OF UNSCHE

 Matur

B) 11/0
B) 11/0
B) 11/0
B) 11/0
B) 11/0

11/0
B) 11/0

11/0
B) 11/0

11/0
B) 11/0
B) 11/0
B) 11/0
B) 11/0

11/0
11/0
11/0

B) 11/0
11/0
11/0
11/0
11/0
11/0
11/0
11/0
11/0

B) 11/0
11/0
11/0

B) 11/0
B) 11/0

11/0
B) 11/0
B) 11/0

11/0
B) 11/0

11/0
B) 11/0
B) 11/0

11/0
B) 11/0

11/0
11/0
11/0
11/0
11/0
11/0
11/0
11/0
11/0
11/0

-18- 

 

EDULED RED

rity Date 

01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2034 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2034 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2034 
01/2034 
01/2036 
01/2034 
01/2036 

 

 

01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2036 
01/2034 
01/2036 
01/2034 
01/2036 
01/2034 
01/2036 
01/2034 
01/2036 
01/2034 
01/2036 

 

DEMPTIONS

Date of Call 

Nov-06 
May-07 
Nov-07 
Jun-09 
Dec-09 
Dec-09 
May-10 
May-10 
May-11 
May-11 
Nov-11 
May-12 
Nov-12 
May-13 
May-13 
Jul-13 
Jul-13 

Nov-13 
Nov-13 
May-14 
Nov-14 
Dec-14 
May-15 
May-15 
Nov-15 
Nov-15 

 

 

Nov-07 
Nov-08 
May-09 
May-09 
Nov-09 
Nov-09 
Nov-09 
May-10 
May-10 
Nov-10 
Nov-10 
May-11 
Nov-11 
Nov-11 
Nov-11 
Jan-14 
Jan-14 

May-14 
May-14 
Nov-14 
Nov-14 
May-15 
May-15 
Nov-15 
Nov-15 

 

S 

Amount 

$440
$1,125
$1,450

$12,750
$4,050
$3,000
$1,585
$3,000
$2,800
$1,200
$1,250
$1,195
$1,170
$1,100
$3,255
$7,940

$11,955
$1,085
$1,625

$655
$645

$5,315
$10

$1,100
$70

$1,040

$70,810

 

$1,320
$7,150
$1,660

$12,680
$715

$1,635
$4,465
$5,330
$6,265
$4,950

$605
$4,750
$4,350
$2,685

$18,190
$13,305

$4,815
$1,810
$1,495
$1,815
$1,510
$1,685
$1,400
$2,465
$2,045

$109,095

Type of

,000 PP
,000 PP
,000 PP
,000 O
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP

,000 

,000 PP
,000 PP
,000 PP
,000 PLR
,000 SP
,000 SP
,000 PLR
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 R
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP
,000 SP

,000 

f Call 

P 
P 
P 
 

P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 
P 

P 
P 
P 
R 
P 
P 
R 
P 
P 
P 
P 
P 
P 
P 

P 
P 
P 
P 
P 
P 
P 
P 
P 
P 



 

Series 

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C-

SF06C 

 

Series 

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A-

SF07A 

Class 

-1 I 

-1 I 

-1 I 

-1 I 

-1 I 

-3 II 

-1 I 

-1 I 

-1 I 

-1 I 

-2 I 

-2 I 

-3 II 

-2 I 

-2 I 

-2 I 

-3 II 

-2 I 

-3 II 

-3 II 

-2 I 

 

Class 

3 III 

3 III 

3 III 

1 I 

1 I 

1 I 

1 I 

1 I 

1 I 

3 III 

1 I 

2 I 

2 I 

2 I 

2 I 

3 III 

2 I 

3 III 

 

LIST

Tax Stat

Taxable (M

Taxable (M

Taxable (M

Taxable (M

Taxable (M

AMT 

Taxable (M

Taxable (M

Taxable (M

Taxable (M

non-AM

non-AM

AMT 

non-AM

non-AM

non-AM

AMT 

non-AM

AMT 

AMT 

non-AM

 

Tax Status

AMT 

AMT 

AMT 

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

AMT 

Taxable (MR

AMT 

AMT 

AMT 

AMT 

AMT 

AMT 

AMT 

 

T OF UNSCHE

us Matu

MRB) 11/0

MRB) 11/0

MRB) 11/0

MRB) 11/0

MRB) 11/0

11/0

MRB) 11/0

MRB) 11/0

MRB) 11/0

MRB) 11/0

MT 11/0

MT 11/0

11/0

MT 11/0

MT 11/0

MT 11/0

11/0

MT 11/0

11/0

11/0

MT 11/0

s Maturity

11/01/2

11/01/2

11/01/2

RB) 11/01/2

RB) 11/01/2

RB) 11/01/2

RB) 11/01/2

RB) 11/01/2

RB) 11/01/2

11/01/2

RB) 11/01/2

11/01/2

11/01/2

11/01/2

11/01/2

11/01/2

11/01/2

11/01/2

-19- 

 

EDULED RED

rity Date D

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2036 

01/2034 

01/2034 

01/2036 

01/2034 

01/2034 

01/2034 

01/2036 

01/2034 

01/2036 

01/2036 

01/2034 

 

y Date Date

2037 O

2037 D

2037 D

2037 M

2037 N

2037 M

2037 N

2037 M

2037 N

2037 N

2037 N

2037 M

2037 N

2037 M

2037 N

2037 M

2037 N

2037 N

DEMPTIONS

Date of Call 

Nov-07 

May-09 

Nov-09 

Nov-09 

May-10 

May-10 

Nov-10 

May-11 

Nov-11 

Nov-11 

May-12 

Nov-12 

Nov-12 

May-13 

Nov-13 

Nov-13 

Dec-13 

May-14 

May-14 

Nov-14 

Dec-14 

 

e of Call 

Oct-08 

Dec-08 

Dec-08 

May-09 

Nov-09 

May-10 

Nov-10 

May-11 

Nov-11 

Nov-11 

Nov-11 

May-13 

Nov-13 

May-14 

Nov-14 

May-15 

Nov-15 

Nov-15 

 

S 

Amount 

$1,320,000

$12,685,000

$1,195,000

$3,990,000

$5,335,000

$5,400,000

$4,950,000

$4,755,000

$4,350,000

$18,190,000

$4,500,000

$5,300,000

$1,800,000

$2,550,000

$30,000

$39,950,000

$18,000,000

$3,655,000

$2,695,000

$1,400,000

$1,645,000

$143,695,000

Amount 

$4,000,000 

$2,000,000 

$5,000,000 

$1,360,000 

$3,800,000 

$7,495,000 

$6,230,000 

$11,275,000 

$9,795,000 

$1,300,000 

$22,450,000 

$3,335,000 

$9,455,000 

$4,360,000 

$4,840,000 

$15,835,000 

$2,115,000 

$6,305,000 

$120,950,000 

Type of Call

0 PP 

0 PLR 

0 SP 

0 PLR 

0 SP 

0 SP 

0 SP 

0 SP 

0 SP 

0 R 

0 SP 

0 SP 

0 SP 

0 SP 

0 SP 

0 R 

0 SP 

0 SP 

0 SP 

0 SP 

0 SP 

0  

Type of Call

PLR 

PLR 

PLR 

PLR 

PLR 

SP 

SP 

SP 

SP 

SP 

R 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

 

l 

l 



 

Series 

SF07B-

SF07B-

SF07B-

SF07B-

SF07B-

SF07B-

SF07B-3

SF07B-3

SF07B-3

SF07B-3

SF07B 

 

Series 

SF08A-2

SF08A-1

SF08A-2

SF08A-1

SF08A-2

SF08A-4

SF08A-5

SF08A-2

SF08A-4

SF08A-1

SF08A-2

SF08A-4

SF08A-1

SF08A-2

SF08A-4

SF08A-1

SF08A-2

SF08A-1

SF08A-2

SF08A-4

SF08A-3

SF08A-4

SF08A-5

SF08A-5

SF08A 

 

 

 

Class 

1 I 

1 I 

1 I 

1 I 

1 I 

1 I 

3 II 

3 II 

3 II 

3 II 

 

Class 

2 I 

 I 

2 I 

 I 

2 I 

4 II 

5 III 

2 I 

4 II 

 I 

2 I 

4 II 

 I 

2 I 

4 II 

 I 

2 I 

 I 

2 I 

4 II 

 I 

4 II 

5 III 

5 III 

 

LIST

Tax Status

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

Taxable (MR

AMT 

AMT 

AMT 

AMT 

 

Tax Sta

Taxable (M

Taxab

Taxable (M

Taxab

Taxable (M

AMT

non-AM

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

AMT

Taxab

Taxable (M

Taxab

Taxable (M

AMT

AMT

AMT

non-AM

non-AM

 

T OF UNSCHE

s Maturity

RB) 05/01/2

RB) 05/01/2

RB) 05/01/2

RB) 05/01/2

RB) 05/01/2

RB) 05/01/2

05/01/2

05/01/2

05/01/2

05/01/2

 

atus Mat

MRB) 05

ble 05

MRB) 05

ble 05

MRB) 05

T 11

MT 11

MRB) 05

T 11

ble 05

MRB) 05

T 11

ble 05

MRB) 05

T 11

ble 05

MRB) 05

ble 05

MRB) 05

T 11

T 05

T 11

MT 11

MT 11

-20- 

 

EDULED RED

y Date Date

2038 D

2038 M

2038 N

2038 M

2038 N

2038 N

2038 M

2038 N

2038 D

2038 N

turity Date 

5/01/2038 

5/01/2038 

5/01/2038 

5/01/2038 

5/01/2038 

1/01/2038 

1/01/2034 

5/01/2038 

1/01/2038 

5/01/2038 

5/01/2038 

1/01/2038 

5/01/2038 

5/01/2038 

1/01/2038 

5/01/2038 

5/01/2038 

5/01/2038 

5/01/2038 

1/01/2038 

5/01/2038 

1/01/2038 

1/01/2034 

1/01/2034 

 

DEMPTIONS

e of Call 

Dec-09 

May-10 

Nov-10 

May-11 

Nov-11 

Nov-11 

May-14 

Nov-14 

Dec-14 

Nov-15 

 

Date of Call 

Nov-09 

Dec-09 

Dec-09 

May-10 

May-10 

May-10 

May-10 

Nov-10 

Nov-10 

May-11 

May-11 

May-11 

Nov-11 

Nov-11 

Nov-11 

Nov-11 

Nov-11 

Dec-11 

Dec-11 

May-12 

Sep-12 

Nov-12 

May-15 

Nov-15 

 

S 

Amount 

$26,500,000 

$7,640,000 

$11,080,000 

$10,215,000 

$5,580,000 

$22,615,000 

$6,605,000 

$1,705,000 

$4,190,000 

$12,500,000 

$108,630,000 

Amount 

$28,000,000 

$940,000 

$2,500,000 

$480,000 

$3,865,000 

$2,585,000 

$4,000,000 

$1,800,000 

$2,365,000 

$500,000 

$7,500,000 

$3,095,000 

$1,020,000 

$28,445,000 

$3,120,000 

$2,760,000 

$29,140,000 

$14,260,000 

$17,790,000 

$3,320,000 

$80,000,000 

$515,000 

$7,070,000 

$3,000,000 

$248,070,000 

Type of Call

SP 

SP 

SP 

SP 

SP 

R 

SP 

SP 

SP 

SP 

 

Type of Cal

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

R 

R 

S 

S 

SP 

R 

SP 

SP 

SP 

 

l 

ll 



 

Series 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

SF09A 

 

Series 

SF11D-2

SF11D 

 

Series 

SF12A-2

SF12A-2

SF12A-2

SF12A-2

SF12A 

 

Series 

SF13B 

SF13B 

SF13B 

 

 

Class 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

I 

 

Class 

2 I 

 

Class 

 I 

 I 

 I 

 I 

 

Class 

II 

II 

 

LIST

Tax Status 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

non-AMT 

 

Tax Status 

non-AMT 

 

Tax Status 

AMT 

AMT 

AMT 

AMT 

 

Tax Status 

non-AMT 

non-AMT 

 

T OF UNSCHE

Maturit

Seri

11/01/

Seri

11/01/

Seri

Seri

11/01/

Seri

11/01/

Seri

11/01/

Seri

11/01/

11/01/

Seri

11/01/

Seri

11/01/

Seri

11/01/

Maturit

11/01/2

Maturity

05/01/2

05/01/2

05/01/2

05/01/2

Maturity

11/01/2

11/01/2
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EDULED RED

ty Date D

ials 

/2029 

ials 

/2029 

ials 

ials 

/2029 

ials 

/2029 

ials 

/2029 

ials 

/2029 

/2029 

ials 

/2029 

ials 

/2029 

ials 

/2029 

y Date D

2016 

y Date Da

2038 

2038 

2038 

2038 

y Date D

2036 

2036 

DEMPTIONS

Date of Call 

May-10 

Nov-10 

Nov-11 

Nov-11 

May-12 

Nov-12 

Nov-12 

May-13 

May-13 

Nov-13 

Nov-13 

May-14 

May-14 

Nov-14 

May-15 

May-15 

Aug-15 

Aug-15 

Nov-15 

Nov-15 

 

ate of Call 

Feb-15 

 

ate of Call 

May-13 

May-14 

Nov-14 

Nov-15 

 

ate of Call 

May-15 

Nov-15 

 

S 

Amount 

$4,500,000 

$6,600,000 

$2,295,000 

$2,235,000 

$4,925,000 

$2,695,000 

$3,055,000 

$3,475,000 

$1,830,000 

$1,375,000 

$1,990,000 

$1,320,000 

$1,915,000 

$3,250,000 

$1,190,000 

$18,610,000 

$1,300,000 

$3,530,000 

$3,565,000 

$185,000 

$69,840,000 

Amount 

$16,200,000 

$16,200,000 

Amount 

$830,000 

$20,000,000 

$910,000 

$5,145,000 

$26,885,000 

Amount 

$4,245,000 

$1,415,000 

$5,660,000 

Type of Call

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

SP 

 

Type of Cal

R 

 

Type of Cal

SP 

SP 

SP 

SP 

 

Type of Cal

SP 

SP 

 

l 

l 

ll 

ll 



 

Series 

SF14A 

SF14A Se

SF14A 

SF14A Se

SF14A 

 

 

Series 

SF15A 

SF15A 

SF15A S

SF15A 

SF15A 

SF15A S

SF15A 

 

SF15B S

SF15B 

 

 

Cla

I

erials I

I

erials I

Cl

I

I

erials I

I

I

erials I

erials I

LIST

ass Tax S

I Tax

I Tax

I Tax

I Tax

 

ass Tax St

I Taxab

I Taxab

I Taxab

I Taxab

I Taxab

I Taxab

  

  

I Taxab

  

T OF UNSCHE

Status Ma

xable 1

xable 

xable 1

xable 

 

tatus Matur

ble 11/0

ble 11/0

ble Se

ble 11/0

ble 11/0

ble Se

ble Se

-22- 

 

EDULED RED

aturity Date 

1/01/2027 

Serials 

1/01/2027 

Serials 

 

rity Date D

01/2027 

01/2031 

erials 

01/2027 

01/2031 

erials 

 

 

erials 

 

DEMPTIONS

Date of Call 

Aug-15 

Aug-15 

Nov-15 

Nov-15 

 

Date of Call 

Aug-15 

Aug-15 

Aug-15 

Nov-15 

Nov-15 

Nov-15 

 

 

Nov-15 

 

S 

Amount 

$900,0

$4,580,0

$435,0

$1,485,0

$7,400,0

Amount 

$690,000 

$975,000 

$6,840,000 

$895,000 

$975,000 

$3,705,000 

$14,080,000 

 

$1,045,000 

$1,045,000 

Type of C

000 SP 

000 SP 

000 SP 

000 SP 

000  

Type of Cal

SP 

SP 

SP 

SP 

SP 

SP 

 

 

SP 

 

Call 

ll 



 

 

 A
the Master
 

As of December
r Indenture in th

 

Title of Bonds     

2001 Series AA: 
Taxable Adjustab

Adjustable 2001 S

Adjustable 2001 S

2002 Series A: 

Adjustable 2002 S

2002 Series B: 

Adjustable 2002 S

2002 Series C: 

Adjustable 2002 S

2003 Series B: 

Taxable Adjustab

Taxable Adjustab

2006 Series A: 

Adjustable 2006 S

Adjustable 2006 S

2006 Series B: 

Adjustable 2006 S

Adjustable 2006 S

2006 Series C: 

Adjustable 2006 S

2007 Series A: 

Adjustable 2007 S
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eries of Bonds. 

oceeds of 
Contracts 
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$513,800,4
acquired in

 

Series of 
Bond 

SF01AA 
SF02A 
SF02B 
SF02C 
SF03B 
SF06A 
SF06B 
SF06C 
SF07A 
SF07B 
SF08A 
SF09A 
SF12A 
SF14A 
SF15A 
SF15B 
SFMB 

Surplus 
Assets 

Total 

Proceeds of the Auth
Loans originally finan
he 2011 Bonds used 
ables under this capti

Pursuant to Section 5
n the Trust Estate wa

Loans under the Mast
Bonds of any Series 
Series.  These Mortga

Proceeds of the Auth
efunding of such Bon
inanced by the 2012 

Proceeds of the Autho
Mortgage Loans orig
allocated to the 2013 

 

 

 

As of December
473 and Second
n the Acquisitio

Outstanding 
Aggregate 
Principal 

Balance of 
First 

Mortgage 
Loans 

$31,692,543 
$11,381,706 
$16,779,155 
$21,124,766 
$29,969,862 
$24,750,035 
$34,505,035 
$28,412,222 
$33,520,703 
$44,027,456 
$66,013,532 
$23,468,147 
$9,956,077 
$42,233,596 
$73,719,183 
$20,200,162 
$2,046,293 

$513,800,473 

hority's 2011 Bonds w
nced with the procee
to redeem the refun

ion within the origina

.5(a) of the Master In
as deposited and used
ter Indenture.  Mortg
under the Master In

age Loans are reflecte

hority's 2012 Series A
nds, the Mortgage Lo
Series A Bonds. 

ority's 2013 Series B
ginally financed with
Series B Bonds and t

r 31, 2015, Firs
d Mortgage Lo
on Account as 

INFOR

Aggregate 
Number of 

Outstanding 
First 

Mortgage 
Loans 

380 
157 
203 
253 
462 
269 
370 
274 
331 
427 
640 
255 
117 
490 
781 
244 
108 

5,761 

were used to refund 
eds of a Series of the
ded Bonds of such S
al Series. 

ndenture, the Authori
d to acquire existing
gage Repayments and
ndenture as directed b
ed in the line for "Su

A Bonds were used 
oans originally finan

B Bonds were used to
h proceeds of the ref
the unrefunded 2006

AP

The Mortg

st Mortgage Lo
oans with an ou
a part of the T

RMATION CONC

AS OF 

Average 
Principal 

Balance per 
First 

Mortgage 
Loan 

$83,401 
$72,495 
$82,656 
$83,497 
$64,870 
$92,008 
$93,257 
$103,694 
$101,271 
$103,109 
$103,146 
$92,032 
$85,095 
$86,191 
$94,391 
$82,788 
$18,947 

$89,186 

all or a portion of c
 refunded Bonds hav

Series.  All of such M

ity established a surp
 mortgage loans.  Su
d Prepayments relatin
by the Authority, ex

urplus Assets" in the f

to refund all of the 
nced with proceeds o

o refund certain of th
funded Bonds have b
 Series C Bonds as d

 
B-1 

PPENDIX B 

 
gage Loan Por

oans with an ou
utstanding aggr

Trust Estate.   

CERNING THE 

DECEMBER 31

Average 
Principal 

Coupon of 
First 

Mortgage 
Loans 

M

5.96% 
5.71% 
5.83% 
5.71% 
6.09% 
5.05% 
5.28% 
6.02% 
5.32% 
5.60% 
6.10% 
4.62% 
5.39% 
5.34% 
5.35% 
5.24% 
5.46% 

5.56% 

certain outstanding B
ve been deemed unde
Mortgage Loans deem

plus assets subaccoun
uch existing mortgag
ng to such Mortgage

xcept to the extent li
following tables unde

Authority's 2003 Se
f each subseries of th

he Authority's 2006 S
been deemed under
described in the relate

rtfolio 

utstanding agg
regate principa

MORTGAGE LO

1, 2015 

Weighted 
Average 

Maturity of 
First 

Mortgage 
Loans 

O
A

B

M

19.28 $
17.97 
18.27 
18.11 
16.68 $
20.29 
20.61 
21.12 $
21.51 
21.95 
22.64 
22.63 
18.42 
18.63 
19.26 
17.58 
13.28 $

20.05 $2

Bonds.  In connection
er the Indenture to h
med to relate to the 2

nt in the Acquisition 
ge loans are currently
e Loans held in the su
imited by the provis
er this caption. 

eries A-2 Bonds and
he refunded Bonds h

Series C-2 Bonds.  In
the Indenture to hav
ed supplemental inde

gregate principa
al balance of $2

OANS 

Outstanding 
Aggregate 
Principal 

Balance of 
Second 

Mortgage 
Loans 

A
N

O

11,586,666 
  

$240,110 
$284,067 

$1,181,557 
  

$917,977 
$2,451,781 
$915,954 

  
$50,000 

  
  
  
  
  

$6,022,879 

23,650,991 

n with the refunding
have been financed by
2011 Bonds continu

Account of the Progr
y held in the surplus 
urplus assets subacco

sions of the Series In

d 2008 Series A-3 B
have been deemed un

n connection with th
ve been financed by 
enture. 

al balance of 
23,650,991 had

Aggregate 
Number of 

Outstanding 
Second 

Mortgage 
Loans 

P
B

M

3,002 
  

67 
78 
353 

  
250 
657 
260 

  
2 
  
  
  
  
  

1,578 

6,247 

g of such Bonds, the
y both the refunded 
e to be shown in the

ram Fund to which e
assets subaccount as
ount may be applied
ndenture related to a

Bonds.  In connectio
nder the Indenture to 

he refunding of such B
the 2013 Series B B

d been 

Average 
Principal 
alance per 
Second 

Mortgage 
Loan 

$3,860 
  

$3,584 
$3,642 
$3,347 

  
$3,672 
$3,732 
$3,523 

  
$25,000 

  
  
  
  
  

$3,817 

$3,786 

e Mortgage 
Bonds and 

e following 

excess cash 
s Mortgage 
d to redeem 
a particular 

on with the 
have been 

Bonds, the 
Bonds and 



 

  

  
Series of B

S

SFMB 

INDEN
T

 

 

Series of Bo

SF01AA 
SF02A 
SF02B 
SF02C 
SF03B 
SF06A 
SF06B 
SF06C 
SF07A 
SF07B 
SF08A 
SF09A 
SF12A 
SF14A 
SF15A 
SF15B 
SFMB Surp
INDENTUR

 

Bonds Con
In

SF01AA 

SF02A 

SF02B 

SF02C 

SF03B 

SF06A 

SF06B 

SF06C 2

SF07A 3

SF07B 3

SF08A 2

SF09A 

SF12A 

SF14A 

SF15A 

SF15B 

Surplus 
Assets 

NTURE 
TOTAL 

IN

onds 

plus Assets 
RE TOTAL 

MORTGAG

nventional 
nsured 

8.4% 

1.2% 

2.9% 

2.6% 

2.7% 

7.5% 

16.5% 

20.6% 

37.9% 

33.0% 

26.5% 

0.0% 

0.0% 

1.8% 

1.6% 

0.0% 

0.0% 

12.4% 

NFORMATION C

GE INSURANCE

AS OF

FHA 

47.0% 

82.5% 

77.6% 

75.0% 

73.6% 

63.9% 

54.4% 

60.3% 

38.6% 

49.2% 

57.8% 

75.5% 

83.8% 

75.1% 

78.5% 

82.1% 

14.4% 

63.7% 

CONCERNING P

AS  O

SINGLE FAMIL
DETACHED

78.8% 
71.0% 
71.6% 
68.1% 
73.4% 
68.5% 
74.5% 
69.5% 
73.0% 
70.6% 
77.4% 
74.3% 
65.9% 
68.9% 
69.2% 
71.7% 
86.5% 
72.5% 
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E INFORMATION

F DECEMBER 3

VA 

2.4% 

4.8% 

6.8% 

7.8% 

3.6% 

10.1% 

4.4% 

1.8% 

2.7% 

3.1% 

5.0% 

2.0% 

7.3% 

4.9% 

7.8% 

4.1% 

1.7% 

4.8% 

PROPERTY TYP

OF DECEMBER

LY C

N FOR MORTG

31, 2015 

RHCD

3.3%

4.0%

4.4%

4.0%

9.0%

3.0%

3.6%

2.6%

1.9%

1.7%

5.1%

2.1%

1.4%

4.4%

4.1%

3.4%

2.4%

3.8%

PES FOR FIRST 

R 31, 2015 

CONDOMINIUM
TOWNHOMES

15.5% 
24.4% 
22.7% 
26.3% 
19.6% 
27.5% 
19.5% 
19.7% 
18.8% 
22.1% 
15.5% 
20.1% 
27.5% 
25.4% 
23.9% 
25.4% 
9.6% 
21.0% 

GAGE LOANS 

DS Conv
Unin

% 12

% 7

% 6

% 9

% 7

% 15

% 18

% 6

% 16

% 13

% 5

% 20

% 7

% 13

% 8

% 10

% 6

% 11

MORTGAGE L

MS / 
S   

  

  
entional 
nsured 

CH
U

2.1% 

.5% 

6.9% 

.2% 

.4% 

5.6% 

8.5% 

6.7% 

6.2% 

3.0% 

.6% 

0.3% 

.5% 

3.8% 

.1% 

0.4% 

6.8% 

1.0% 

LOANS 

OTHE

5.7%
4.6%
5.7%
5.6%
6.9%
4.0%
6.0%
10.8%
8.2%
7.3%
7.1%
5.6%
6.6%
5.8%
7.0%
2.9%
3.9%
6.5%

HFA 2nds - 
Uninsured 

26.8% 

0.0% 

1.4% 

1.3% 

3.8% 

0.0% 

2.6% 

7.9% 

2.7% 

0.0% 

0.1% 

0.0% 

0.0% 

0.0% 

0.0% 

0.0% 

74.6% 

4.4% 

ER 

% 
% 
% 
% 
% 
% 
% 
% 

% 
% 
% 
% 
% 
% 
% 
% 
% 
% 



 

Series 
of 

Bonds 

SF01AA 

SF02A 

SF02B 

SF02C 

SF03B 

SF06A 

SF06B 

SF06C 

SF07A 

SF07B 

SF08A 

SF09A 

SF12A 

SF14A 

SF15A 

SF15B 

SFMB 
Surplus 
Assets 

Total 

 
* Percenta

 

Number 
of Loans 
Financed 

Number 
of 

Loans 
Prepaid 
in Full 

13,104 9,217 

1,172 849 

1,793 1,264 

2,106 1,527 

3,099 1,968 

800 383 

2,311 1,386 

3,505 2,218 

2,175 1,324 

1,479 791 

2,064 1,018 

674 344 

130 13 

584 90 

931 144 

276 30 

2,995 1,253 

39,198 23,819 

ages are based on outsta

Number 
of Loans 

Foreclosed 
to Date 

Numbe
of Rea
Estate
Owned
Loans

257 248 

129 37 

198 61 

175 73 

216 100 

109 39 

213 92 

180 176 

172 88 

193 68 

317 87 

54 21 

0 0 

0 4 

1 5 

1 1 

21 35 

2,236 1,135 

anding principal amoun

er 
l 

e 
d 
s 

Number of 
Mortgage 

Loans 
Outstanding 

V
M

L
Out

3,382 $43

157 $11

270 $17

331 $21

815 $31

269 $24

620 $35

931 $30

591 $34

427 $44

642 $66

255 $23

117 $9,

490 $42

781 $73

244 $20

1,686 $8,

12,008 $537

nt of the Mortgage Loan

FORECLOSU

FOR F

Value of 
ortgage 
Loans 
tstanding 

Number of 
Delinquent 
Loans 60 

to 119 
Days 

3,279,209 78 

,381,706 2 

7,019,265 6 

,408,833 6 

,151,419 19 

4,750,035 4 

5,423,012 21 

0,864,003 34 

4,436,658 26 

4,027,456 11 

6,063,532 26 

3,468,147 9 

,956,077 2 

2,233,596 8 

3,719,183 15 

0,200,162 2 

,069,172 29 

7,451,464 298 

ns. 
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URE AND DELINQUENC

FIRST & SECOND MOR

December 31, 2015 

Value of 
Delinquent 
Loans 60 to 

119 Days 

Percen
of To
Loan

Delinqu
60 to 1

Day

$879,329 $0

$72,608 $0

$447,959 $0

$308,110 $0

$861,710 $0

$584,932 $0

$1,090,183 $0

$1,271,947 $0

$1,337,363 $0

$1,055,636 $0

$3,113,130 $0

$752,510 $0

$179,332 $0

$787,722 $0

$1,532,262 $0

$175,595 $0

$190,649 $0

$14,640,976 $0

CY STATISTICS 

RTGAGES 

tage 
tal 
ns 
uent 
119 
ys 

Number of 
Delinquent 

Loans 
120+ Days 

V
De
Lo

93 $

0 

6 $

6 $

16 $

2 $

7 $

28 $

20 $

16 $1

10 $1

10 $1

3 $

11 $1

13 $1

3 $

42 $

286 $1

Value of 
elinquent 
oans 120+ 

Days 

Percentage 
of Total 
Loans 

Delinquent
120+ Days

$835,374 1.93% 

$0 0.00% 

$473,438 2.78% 

$597,892 2.79% 

$735,319 2.36% 

$160,548 0.65% 

$398,022 1.12% 

$236,300 0.77% 

$652,639 1.90% 

1,856,712 4.22% 

1,307,254 1.98% 

1,030,315 4.39% 

$395,622 3.97% 

1,280,965 3.03% 

1,556,579 2.11% 

$262,222 1.30% 

$303,416 3.76% 

12,082,619 2.25% 

Number of 
Loans in 

Foreclosure 

Valu
Forecl

27 $232

2 $120

4 $236

3 $127

6 $321

4 $255

13 $544

7 $226

12 $583

1 $144

8 $1,02

3 $366

1 $109

6 $668

9 $996

4 $373

1 $1,1

111 $6,33

ue of 
losure 

Percentage 
of Loans in 
Foreclosure 

2,273 0.54% 

0,939 1.06% 

6,990 1.39% 

7,404 0.60% 

,874 1.03% 

5,726 1.03% 

4,358 1.54% 

6,883 0.74% 

,407 1.69% 

4,436 0.33% 

8,786 1.56% 

6,594 1.56% 

9,462 1.10% 

8,167 1.58% 

6,296 1.35% 

,365 1.85% 

142 0.01% 

8,100 1.18% 

Percentage 
of All 
Loans 

Delinquent 
and 

Foreclosure 

4.50% 

1.70% 

6.81% 

4.83% 

6.16% 

4.05% 

5.74% 

5.62% 

7.47% 

6.94% 

8.25% 

9.16% 

6.87% 

6.48% 

5.54% 

4.02% 

6.14% 

6.15% 


