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 and (2) certain previously
issued certificates.

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-18 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 February 27,
2026.

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

$288,999,860"
Government National Mortgage Association

GINNIE MAE®

Guaranteed HECM MBS REMIC Pass-Through Securities
and MX Securities
Ginnie Mae REMIC Trust 2026-H07

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
BF(2) . .. ... ... $10,850,004|  (6) HPT FLT/HWAC/HZ| 38384L3]6 | February 2076
CF .. ... ..... 17,574,873|  (6) HPT FLT/HWAC/HZ|38384L3K3 | February 2076
FBQ2) . . ....... 13,000,000  (6) HPT FLT/HWAC/HZ| 38384L3L1 | February 2076
10Q2) . .. ... .. 41,425,537|  (0) NTL(HPT) |HWAC/IO/DLY|38384L3M9| February 2076
Security Group 2
DI(2) . ... ..... 5,266,128|  (6) NTL(HPT) |HWAC/IO/DLY|38384L3N7 [December 2075
FD2) . . . ... ... 5,206,128|  (6) HPT FLT/HWAC/HZ| 38384L3P2 |December 2075
Security Group 3
DF2) . . ... ... .. 13,024,551 (6) HPT FLT/HWAC/HZ|38384L3Q0| January 2076
D) .. 13,024,551 (6) NTL(HPT) [HWAC/IO/DLY|38384L3R8| January 2076
Security Group 4
NG 6,851,367 (6) NTL(SC/HPT)|HWAC/IO/DLY| 38384L3S6 | March 2071
Security Group 5
A2 ... .. .. 17,324,196 (6) NTL(SC/HPT)|HWAC/IO/DLY| 38384L3T4 | October 2075
Security Group 6
BIO(2) . ...... 22,825,807| (6)  INTL(SC/HPT)[HWAC/IO/DLY|38384L3U1|December 2075
Security Group 7
EF .. ... ..... 15,000,000{  (6) HPT FLT/HWAC/HZ| 38384L3V9| January 2076
El........... 27,000,000 (6) NTL(HPT) [HWAC/IO/DLY|38384L3W7| January 2076
FE ... ... .... 12,000,000{  (6) HPT FLT/HWAC/HZ| 38384L3X5| January 2076
Security Group 8
FG ... ... .. .. 9,023,367|  (6) HPT FLT/HWAC/HZ| 38384L3Y3 | February 2076
GI2) . . ....... 9,023,367|  (6) NTL(HPT) HWAC/IO  |38384L3Z0 | February 2076
Security Group 9
GF . ... ... ... 42,582,610/ (6) HPT FLT/HWAC/HZ| 3838414A4 | February 2076
IG2) . . .. ... 42,582,610]  (6) NTL(HPT) HWAC/IO | 38384L4B2| February 2076
Security Group 10
FH ... ....... 5,000,000  (6) HPT FLT/HWAC/HZ| 38384L4C0 | February 2076
HI .. ... ... 5,000,000{  (6) NTL(HPT) HWAC/IO  |38384L4D8| February 2076
Security Group 11
HF ... .. ..... 10,000,000{  (6) HPT FLT/HWAC/HZ| 38384L4EG | February 2076
HR . ... 10,000,000  (6) NTL(HPT) HWAC/IO | 38384L4F3 | February 2076
Security Group 12
Fl.o.o..0 00000 3,000,000 ©) HPT FLT/HWAC/HZ|38384L4G1| February 2076
2 .o 3,000,000{ (6) NTL(HPT) HWAC/IO  |38384L4H9| February 2076
Security Group 13
g ..o 6,500,000|  (6) NTL(HPT) HWAC/IO | 38384L4]5 | February 2076
JE .o 6,500,000 (6) HPT FLT/HWAC/HZ| 38384L4K2 | February 2076
Security Group 14
K2 .. ....... 14,000,000{  (6) NTL(HPT) HWAC/IO | 38384L4L0 | February 2076
KF ... ... .... 14,000,000{  (6) HPT FLT/HWAC/HZ|38384L4M8| February 2076
Security Group 15
FL .. ........ 17,500,000{  (6) HPT FLT/HWAC/HZ| 38384L4N6 | February 2076
LI2) . ... ... 17,500,000 [(©) NTL(HPT) HWAC/IO | 38384L4P1 | February 2076
Security Group 16
3 6,523,367|  (6) SC/HPT  |FLT/HWAC/HZ|38384L4Q9| February 2076
MF ... ... ... . 2,500,000  (6) SC/HPT  |FLT/HWAC/HZ| 38384L4R7 | February 2076
MI2) . . ... 9,023,367 (6)  [NTL(SC/HPT)| HWAC/IO | 38384L4S5 | February 2076

(cover continued on next page)

Roberts & Ryan Investments Inc.

The date of this Offering Circular Supplement is February 23, 2026.
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Original Final
Class of Principal |Interest| Principal Interest CUSIP | Distribution
REMIC Securities | Balance(3) | Rate Type(4) Type(4) Number Date(5)
Security Group 17
FN ... 15,082,610 (©) SC/HPT  |FLT/HWAC/HZ|38384L4T3 | February 2076
w2 .o 42,582,610 (6)  [NTL(SC/HPT)| HWAC/IO |38384L4U0| February 2076
LF. ... ... ... 25,000,000 ©) SC/HPT  |FLT/HWAC/HZ|38384L4V8 | February 2076
NF .. ... ... .. 2,500,000 (6) SC/HPT  |FLT/HWAC/HZ|38384L4W6| February 2076
Security Group 18
FP. . . ... 5,000,000 (©) SC/HPT  |FLT/HWAC/HZ|38384L4X4 | February 2076
PI(2) ... ... ... 5,000,000 (6) NTL(SC/HPT)| HWAC/IO 38384L4Y2 | February 2076
Security Group 19
PR .. 6,500,000 ©) NTL(SC/HPT)| HWAC/IO 383841479 | February 2076
PE. . ... ... ... 6,500,000 (6) SC/HPT  |FLT/HWAC/HZ| 38384L5A3 | February 2076
Security Group 20
FQ . . ... .. ... 14,000,000 (6) SC/HPT  |FLT/HWAC/HZ|38384L5B1| February 2076
QI . . . ... . .. 14,000,000 (6)  [NTL(SC/HPT)| HWAC/IO | 38384L5C9 | February 2076
Security Group 21
FI. .. ... ... .. 2,500,000 ) SC/HPT  |FLT/HWAC/HZ|38384L5D7| February 2076
TF. . . ... ... .. 15,000,000 (6) SC/HPT  |FLT/HWAC/HZ| 38384L5ES | February 2076
TI2) . ... 17,500,000 (6)  [NTL(SC/HPT)| HWAC/IO |38384L5F2 | February 2076
Residuals
RR .. ... ... .. 0 0.00% NPR NPR 38384L5G0| February 2076
RRT. . ... ... .. 0 0.00 NPR NPR 38384L5H8| February 2076
RR2. . .. ... ... 0 0.00 NPR NPR 38384L5J4 |December 2075
RR3. . .. ... ... 0 0.00 NPR NPR 38384L5K1| January 2076
RR4. . .. ... ... 0 0.00 NPR NPR 38384L5L9 | March 2071
RRS. . ... ... .. 0 0.00 NPR NPR 38384L5M7| October 2075
RRG. . . . . ... .. 0 0.00 NPR NPR 38384L5N5 [December 2075
RRI16 . . . . ... .. 0 0.00 NPR NPR 38384L5P0 | February 2076
RR17 . . .. ... .. 0 0.00 NPR NPR 38384L5Q8| February 2076
RRI8 . . .. ... .. 0 0.00 NPR NPR 38384L5R0 | February 2076
RR19 . . .. ... .. 0 0.00 NPR NPR 383841554 | February 2076
RR20 . . . . ... .. 0 0.00 NPR NPR 38384L5T2 | February 2076
RR21 . . . . .. ... 0 0.00 NPR NPR 38384L5U9 | February 2076

This amount includes the Class Al Deferred Interest Amount, the Class BI Deferred Interest Amount and the Class 1A Deferred Interest
Amount as of the Closing Date.

These Securities may be exchanged for MX Securities described in Schedule 1 to this Supplement.

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.

As defined under “Class Types” in Appendix I 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.

See “Yield, Maturity and Prepayment Considerations — Final Distribution Date” in this Supplement.

See “lerms Sheet — Interest Rates” in this Supplement.

Class Al is entitled to receive the Class Al Deferred Interest Amount, which amount equals approximately $71,690 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 for Class Al” in this
Supplement.

Class IA is entitled to receive the Class IA Deferred Interest Amount, which amount equals approximately $0 as of the Closing Date. See
“Terms Sheet — Deferred Interest Amount for Class IA” in this Supplement.

Class BI is entitled to receive the Class BI Deferred Interest Amount, which amount equals approximately $0 as of the Closing Date. See
“Terms Sheet — Deferred Interest Amount for Class BI” in this Supplement.



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”) and

* in the case of the Group 4 through 6 and 16 through 21 Securities, the disclosure documents
relating to the Underlying Certificates (the “Underlying Certificate Disclosure Documents”).

The Base Offering Circular, the HECM MBS Disclosure Documents, 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: February 27, 2026

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 March 2026.

Trust Assets:
HECM MBS or
Underlying Original Approximate
Certificate HECM Term to Weighted Average
Trust Asset Principal or MBS Maturity Margins of
Group Trust Asset Type(1) Notional Balance Rate(2) (in years) Participations(3)
1 Ginnie Mae II $41,425,537 4 50 1.350% to 2.098%
2 Ginnie Mae II 5,260,128 (4) 50 1.015% to 1.487%
3 Ginnie Mae II 13,024,551 4) 50 1.690% to 1.890%
4 Underlying Certificate 6,851,367 5) ) 5)
5 Underlying Certificate 17,324,196 ) &) )
6 Underlying Certificate 22,825,867 6) 6] 6]
7 Ginnie Mae II 27,000,000 4 50 1.265% to 2.653%
8 Ginnie Mae II 9,023,367 ) 50 1.423% to 2.041%
9 Ginnie Mae II 42,582,610 (4) 50 1.312% to 2.390%
10 Ginnie Mae II 5,000,000 (4 50 1.423% to 2.390%
11 Ginnie Mae 1II 10,000,000 (€))] 50 1.312% to 2.355%
12 Ginnie Mae II 3,000,000 4 50 1.423% to 2.390%
13 Ginnie Mae II 6,500,000 4 50 1.423% to 2.730%
14 Ginnie Mae II 14,000,000 (€)) 50 1.413% to 2.730%
15 Ginnie Mae II 17,500,000 4 50 1.423% to 2.730%
16 Underlying Certificate 9,023,367 ) 3 5)
17 Underlying Certificate 42,582,610 3 &) )
18 Underlying Certificate 5,000,000 () ) )
19 Underlying Certificate 6,500,000 ) ) )
20 Underlying Certificate 14,000,000 3) ) )
21 Underlying Certificate 17,500,000 ) ) )

(1) The Group 1 through 3 and 7 through 15 Trust Assets are HECM MBS backed by participation inter-
ests (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, including related pool numbers, is set forth in Exhibit A to this Supplement.

(2) The HECM MBS Rate for each Group 1 through 3 and 7 through 15 Trust Asset is the weighted aver-
age 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.




(3) For Groups 1 through 3 and 7 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.

(4) The applicable index for each of the Group 1, 2, 3, 7, 8, 9, 10, 11, 12, 13 14 and 15 Trust Assets is
one-year CMT (“One-Year CMT”). The actual HECM lifetime and, with respect to Pool DP3618
included in each of the Group 9, 13, 14 and 15 Trust Assets, annual caps on interest rate adjustments
may limit whether the HECM MBS Rate for a particular Group 1, 2, 3, 7, 8, 9, 10, 11, 12, 13 14 or 15
Trust Asset remains at One-Year CMT (as determined 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 securities” in this Supplement.

(5) Certain information regarding the Underlying Certificate is set forth in Exhibits D and E, and, in the
case of Ginnie Mae 2026-H07 Classes FG, FH, FL, GF, JF and KF, Exhibit A to 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
through 3 and 7 through 15 Trust Assets: The assumed characteristics of the HECMs and the Partici-
pations underlying the Group 1 through 3 and 7 through 15 Trust Assets are identified in Exhibit A to this
Supplement. The assumed characteristics 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 charac-
teristics are identified in the related HECM MBS Prospectus Supplement. There can be no assurance that
the actual characteristics of the HECMs and the Participations underlying the Group 1 through 3 and
7 through 15 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 4
through 6 Underlying Certificates: The assumed characteristics of the HECMs and the Participations
underlying the Group 4 through 6 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 characteristics 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 identi-
fied in the related HECM MBS Prospectus Supplement. There can be no assurance that the actual
characteristics of the HECMs and the Participations underlying the Group 4 through 6 Underlying Certifi-
cates will be the same as the assumed characteristics identified in the Updated Exhibit A in Exhibit E to
this Supplement.

Assumed Characteristics of the HECMs and the Participations Underlying the Group 16 through
21 Underlying Certificates: The assumed characteristics of the HECMs and the Participations underly-
ing the Group 16 through 21 Underlying Certificates are identified in Exhibit A to this Supplement. The
assumed characteristics 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 identi-
fied in the related HECM MBS Prospectus Supplement. There can be no assurance that the actual
characteristics of the HECMs and the Participations underlying the Group 16 through 21 Underlying Cer-
tificates will be the same as the assumed characteristics identified in Exhibit A to this Supplement.

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.
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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 T 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 a 30-day com-
pounded average of the Secured Overnight Financing Rate (“SOFR”) (hereinafter referred to as “30-day

Average SOFR”) as follows:

30-day Average

Initial SOFR

Interest Minimum  Maximum Delay for Minimum
Class Interest Rate Formula(1) Rate(2) Rate(3) Rate(4) (in days) Interest Rate
Security Group 1
BF ... .. 30-day Average SOFR + 0.85% 4.51743% 0.85000% (4) 0 0.00000%
CF ... 30-day Average SOFR + 0.80% 4.46743% 0.80000% 4 0 0.00000%
FB ... ... .. 30-day Average SOFR + 0.90% 4.62841% 0.90000% 4) 0 0.00000%
Security Group 2
FD ... .. .. 30-day Average SOFR + 0.90% 4.62841% 0.90000% (4) 0 0.00000%
Security Groups 1 and 2
FA ... 30-day Average SOFR + 0.90% 4.62841% 0.90000% ) 0 0.00000%
Security Group 3
DF . ... . . 30-day Average SOFR + 0.85% 4.51743% 0.85000% (4) 0 0.00000%
Security Groups 1 and 3
AF oo 30-day Average SOFR + 0.85% 4.51743% 0.85000% (6)) 0 0.00000%
Security Group 7
EF ... .. . . 30-day Average SOFR + 1.20% 4.88559% 1.20000% (4) 0 0.00000%
FE . ... .. . . ... ... 30-day Average SOFR + 0.95% 4.63559% 0.95000% (€] 0 0.00000%
Security Group 8
FG ... . . 30-day Average SOFR + 1.55% 5.24660% 1.55000% 4 0 0.00000%
Security Group 9
GF . ... . ... 30-day Average SOFR + 1.55% 5.23550% 1.55000% 4 0 0.00000%
Security Group 10
FH . ... .. ... 30-day Average SOFR +1.50% 5.15850% 1.50000% 4) 0 0.00000%
Security Group 11
HF ... ... ... .. ... 30-day Average SOFR + 0.70% 4.36420% 0.70000% 4 0 0.00000%
Security Group 12
FJ oo 30-day Average SOFR + 1.10% 4.75810% 1.10000% 4 0 0.00000%
Security Group 13
JE oo 30-day Average SOFR + 1.60% 5.26420% 1.60000% 4 0 0.00000%
Security Group 14
KF ... . 30-day Average SOFR + 1.60% 5.25750% 1.60000% 4 0 0.00000%
Security Group 15
FL ... 30-day Average SOFR + 1.60% 5.25780% 1.60000% 4) 0 0.00000%
Security Group 16
FM ... 30-day Average SOFR + 1.35% 5.04060% 1.35000% (€9) 0 0.00000%
MF . ... .. ... .. 30-day Average SOFR + 0.82% 4.47750% 0.82000% 4 0 0.00000%
Security Group 17
FN ... 30-day Average SOFR + 1.00% 4.68550% 1.00000% 4 0 0.00000%
LF ... . 30-day Average SOFR + 0.80% 4.48550% 0.80000% 4) 0 0.00000%
NF ... 30-day Average SOFR + 0.82% 4.47780% 0.82000% 4) 0 0.00000%
Security Group 18
FP ... 30-day Average SOFR + 0.50% 4.15850% 0.50000% (4 0 0.00000%
Security Group 19
PF ... . 30-day Average SOFR + 0.82% 4.48420% 0.82000% (4) 0 0.00000%
Security Group 20
FQ ... ... ... 30-day Average SOFR + 0.70% 4.35750% 0.70000% (4) 0 0.00000%
Security Group 21
FT ... . . 30-day Average SOFR + 0.82% 4.47750% 0.82000% (4) 0 0.00000%
TF oo 30-day Average SOFR + 1.00% 4.65780% 1.00000% (4) 0 0.00000%

(1) 30-day Average SOFR will be established as described under “Description of the Securities — Inter-
est Distributions — Floating Rate Classes” in this Supplement.
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(2)

3

(4

©))

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.

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 (ii) the WACR or Underlying Certificate WACR for the related

Trust Asset Group.

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 each of Classes AF and FA for any Accrual Period will be
limited by the aggregate interest accrued on its related REMIC Classes for that Accrual Period.

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 are set forth in the table below.

Class

Approximate Initial
Interest Rate(1)

Security Group 1

IO e

Security Group 2

Security Groups 1,2 and 3

K1

Security Group 4

Al

Security Group 5

TA

Security Group 6

Bl .

Security Groups 2, 3, 4,5 and 6

CI®

Security Groups 4, 5 and 6

TE D

Security Group 11

i

Security Group 12

T

Security Group 13

U

Security Group 14

IK

Security Group 15

LD
Se(%lrity Groups 8,9,10, 11,12, 13, 14 and 15
B

Security Group 16

MI

Security Group 17

0.74066%
0.30326%
0.67604%
0.68800%
0.37301%
0.71229%
0.99139%
0.73404%
0.79837%
0.55067%
0.19146%
0.15343%
0.03021%
1.01936%
0.46396%
0.17481%
0.17093%
0.18134%
0.24813%
0.35767%

0.67961%




Approximate Initial

Class Interest Rate(1)
Security Group 18

PL 1.00000%
Security Group 19

TP 0.78000%
Security Group 20

QL 0.90000%
Security Group 21

T 0.62575%
Security Groups 8, 9, 10, 11, 12, 13, 14, 15, 16, 17, 18, 19, 20 and 21

I 0.45738%
Security Groups 16, 17, 18, 19, 20 and 21

I 0.69538%

(1) The approximate initial Interest Rates for the Interest Only Classes (other than Classes Al, BI, IA and
IE) were calculated using the assumed characteristics of the Group 1 through 3 and 7 through 15
HECMs and the Participations underlying the related Group 1 through 3 and 7 through 15 Trust Assets
set forth in Exhibit A, which are provided by the Sponsor as of February 1, 2026. In addition, the
approximate initial Interest Rate for Class CI was also calculated using the assumed characteristics of
the Group 4 through 6 Underlying Certificates and the Group 4 through 6 HECMs and the Participa-
tions underlying the Group 4 through 6 Trust Assets set forth in Exhibit E, which are provided by the
Sponsor as of February 1, 2026. The approximate initial Interest Rates for Classes Al, BI, IA and IE
were calculated using the assumed characteristics of the Group 4 through 6 Underlying Certificates
and the Group 4 through 6 HECMs and the Participations underlying the Group 4 through 6 Trust
Assets set forth in Exhibit E, which are provided by the Sponsor as of February 1, 2026. The assumed
characteristics include rounded weighted average gross interest rates on the HECMs related to the Par-
ticipations 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

For purposes of this Supplement, the term “Underlying Certificate WACR” means the interest rate of
the Underlying Certificate included in the related Trust Asset Group.

Each of Classes CI, IB, IC, IE, IM and KI is an MX Class that is an HWAC Class that will accrue inter-
est 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 balance for such Accrual Period.

Interest Rate for each Interest Only Class (other than Classes AI, BI and IA and the MX
Classes): For any Distribution 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 Balances 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 Classes Classes AI, BI and IA: For any Distribution Date, a per annum rate equal to
the product of (i) 12 multiplied by (i) the quotient of (a) the interest accrued for the Accrual Period imme-
diately preceding 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 BF, CF, FB and IO, pro rata based on their respective Interest Accrual
Amounts, up to the Class BF Interest Accrual Amount, the Class CF Interest Accrual Amount, the
Class FB Interest Accrual Amount and the Class IO Interest Accrual Amount for such Distribution Date

2. Concurrently, to BF, CF and FB, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 1 Principal Distribution
Amount for such Distribution Date, until retired

3. To 10, until the Class IO 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. 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 3
The Group 3 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 4
The Group 4 Available Distribution Amount will be allocated in the following order of priority:
1. To AI, up to the Class Al Interest Accrual Amount for such Distribution Date

2. To A, until the Class Al 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. To IA, up to the Class IA Interest Accrual Amount for such Distribution Date

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

SECURITY GROUP 6
The Group 6 Available Distribution Amount will be allocated in the following order of priority:
1. To BI, up to the Class BI Interest Accrual Amount for such Distribution Date

2. To BI, until the Class BI Deferred Interest Amount is reduced to zero
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SECURITY GROUP 7
The Group 7 Available Distribution Amount will be allocated in the following order of priority:

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

2. Concurrently, to EF and FE, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 7 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 8
The Group 8 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 9
The Group 9 Available Distribution Amount will be allocated in the following order of priority:

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

2. To GF, in reduction of its Class Principal Balance, up to the amount of the Class GF 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 10
The Group 10 Available Distribution Amount will be allocated in the following order of priority:

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

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

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

SECURITY GROUP 11
The Group 11 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to HF and TH, 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 HEF, 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
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SECURITY GROUP 12
The Group 12 Available Distribution Amount will be allocated in the following order of priority:

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

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

3. To JI, until the Class JI 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 IJ and JF, pro rata based on their respective Interest Accrual Amounts, up to
the Class IJ Interest Accrual Amount and the Class JF Interest Accrual Amount for such Distribution
Date

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

3. To IJ, until the Class IJ 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 IK and KF, pro rata based on their respective Interest Accrual Amounts, up to
the Class IK Interest Accrual Amount and the Class KF Interest Accrual Amount for such Distribution
Date

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

3. To IK, until the Class IK 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 FL and LI, pro rata based on their respective Interest Accrual Amounts, up to
the Class FL Interest Accrual Amount and the Class LI Interest Accrual Amount for such Distribution
Date

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

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

SECURITY GROUP 16
The Group 16 Available Distribution Amount will be allocated in the following order of priority:

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

2. Concurrently, to FM and MF, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 16 Principal Distribution
Amount for such Distribution Date, until retired

3. To MI, until the Class MI Deferred Interest Amount is reduced to zero
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SECURITY GROUP 17
The Group 17 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to FN, IL, LF and NF, pro rata based on their respective Interest Accrual Amounts,
up to the Class FN Interest Accrual Amount, the Class IL Interest Accrual Amount, the Class LF Inter-
est Accrual Amount and the Class NF Interest Accrual Amount for such Distribution Date

2. Concurrently, to FN, LF and NF, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 17 Principal Distribution
Amount for such Distribution Date, until retired

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

SECURITY GROUP 18
The Group 18 Available Distribution Amount will be allocated in the following order of priority:

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

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

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

SECURITY GROUP 19
The Group 19 Available Distribution Amount will be allocated in the following order of priority:

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

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

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

SECURITY GROUP 20
The Group 20 Available Distribution Amount will be allocated in the following order of priority:

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

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

3. To QI, until the Class QI Deferred Interest Amount is reduced to zero
SECURITY GROUP 21
The Group 21 Available Distribution Amount will be allocated in the following order of priority:

1. Concurrently, to FT, TF and TI, pro rata based on their respective Interest Accrual Amounts, up
to the Class FT Interest Accrual Amount, the Class TF Interest Accrual Amount and the Class TI Inter-
est Accrual Amount for such Distribution Date
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2. Concurrently, to FT and TF, pro rata based on their respective Class Principal Balances, in
reduction of their Class Principal Balances, up to the amount of the Group 21 Principal Distribution
Amount for such Distribution Date, until retired

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

Available Distribution Amount: For each of Security Groups 1 through 3 and 7 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 and (B) the Certificate Factor or Calculated Certificate Factor,
as applicable, for the preceding Distribution Date and (ii) 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 Distribu-
tion Date. For each of Security Groups 4 through 6 and 16 through 21, with respect to each Distribution
Date, the amount received in respect of the Group 4 through 6 and 16 through 21 Trust Assets, as appli-
cable, 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 10 BF, CF, FB N/A
2 2 DI FD N/A
3 3 ID DF N/A
4 4 Al N/A N/A
5 5 TA N/A N/A
6 6 BI N/A N/A
7 7 EI EF, FE N/A
8 8 GI FG N/A
9 9 IG GF N/A
10 10 HI FH N/A
11 11 IH HF N/A
12 12 JI FJ N/A
13 13 1J JF N/A
14 14 IK KF N/A
15 15 LI FL N/A
16 16 MI FM, MF N/A
17 17 IL FN, LF, NF N/A
18 18 PI FP N/A
19 19 1P PF N/A
20 20 QI FQ N/A
21 21 TI FT, TF N/A

Deferred Interest Amount for each Interest Only Class (other than Classes Al, BI and IA 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 (ii) 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 Distribu-
tion 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.

S-13



www.usbank.com/abs

Deferred Interest Amount for Class AI: As of the Closing Date, equals approximately $71,690, which
represents the the deferred interest amount of the Underlying Certificate in Trust Asset Group 4. With
respect to any Distribution Date after the Closing Date, the excess, if any, of (i) the sum of the Class Al
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 (a) all amounts dis-
tributed 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 BI: As of the Closing Date, equals approximately $0, which rep-
resents the deferred interest amount of the Underlying Certificate in Trust Asset Group 6. With respect to
any Distribution Date after the Closing Date, the excess, if any, of () the sum of the Class BI 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 (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 IA: As of the Closing Date, equals approximately $0, which rep-
resents the deferred interest amount of the Underlying Certificate in Trust Asset Group 5. With respect to
any Distribution Date after the Closing Date, the excess, if any, of (i) the sum of the Class IA 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 (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 Classes CI, IB, IC, IE, IM and KI: 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 AF, FA, CI, IB, IC, IE, IM and KI: For any Distribution Date, the sum of
the Interest Accrual Amounts for the related REMIC Classes shown on Schedule I to this Supplement.

Interest Accrual Amount for Principal Bearing Classes (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 Principal Balance of such Class as of the related Record Date.

Principal Distribution Amount for each Stripped Principal Bearing Class (other than Classes BF,
CF, EF, FB, FE, FM, FN, FT, LF, MF, NF and TF): 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 Balance 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.
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Principal Distribution Amount for Groups 1, 7, 16, 17 and 21 Trust Assets: 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 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 Balances 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

Security Group 1

IO .. $ 41,425,537 100% of the Group 1 Trust Assets
Security Group 2

DI ... 5,266,128 100% of the Group 2 Trust Assets
Security Group 3

ID ... 13,024,551 100% of the Group 3 Trust Assets
Security Groups 1, 2 and 3

KI ..o 59,716,216 100% of the Group 1 Trust Assets, the Group 2 Trust

Assets and the Group 3 Trust Assets (in the aggregate)
Security Group 4

Al 6,851,367 100% of the Group 4 Trust Asset

Security Group 5

TA .. 17,324,196 100% of the Group 5 Trust Asset

Security Group 6

Bl ... 22,825,867 100% of the Group 6 Trust Asset

Security Groups 2, 3, 4,5 and 6

CL ... 65,292,109 100% of the Group 2 Trust Assets, the Group 3 Trust

Assets, the Group 4 Trust Asset, the Group 5 Trust Asset
and the Group 6 Trust Asset (in the aggregate)
Security Groups 4, 5 and 6
IE ... .. 47,001,430 100% of the Group 4 Trust Asset, the Group 5 Trust
Asset and the Group 6 Trust Asset (in the aggregate)
Security Group 7

EIl .. ... . . 27,000,000 100% of the Group 7 Trust Assets
Security Group 8

GL ... . 9,023,367 100% of the Group 8 Trust Assets
Security Group 9

IG ... 42,582,610 100% of the Group 9 Trust Assets
Security Group 10

5 1 5,000,000 100% of the Group 10 Trust Assets
Security Group 11

TIH ... 10,000,000 100% of the Group 11 Trust Assets
Security Group 12

JU 3,000,000 100% of the Group 12 Trust Assets
Security Group 13

U 6,500,000 100% of the Group 13 Trust Assets
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Original Class

Class Notional Balance Represents

Security Group 14

IK .o $ 14,000,000 100% of the Group 14 Trust Assets
Security Group 15

LI . 17,500,000 100% of the Group 15 Trust Assets

Security Groups 8, 9, 10, 11, 12,
13, 14 and 15

IB ... 107,605,977 100% of the Group 8 Trust Assets, the Group 9 Trust
Assets, the Group 10 Trust Assets, the Group 11 Trust
Assets, the Group 12 Trust Assets, the Group 13 Trust

Assets, the Group 14 Trust Assets and the Group 15
Trust Assets (in the aggregate)
Security Group 16

ML ..o 9,023,367 100% of the Group 16 Trust Asset
Security Group 17
IL . 42,582,610 100% of the Group 17 Trust Asset
Security Group 18
PI .. . 5,000,000 100% of the Group 18 Trust Asset
Security Group 19
IP . 6,500,000 100% of the Group 19 Trust Asset
Security Group 20
QL . .. 14,000,000 100% of the Group 20 Trust Asset
Security Group 21
TL o 17,500,000 100% of the Group 21 Trust Asset

Security Groups 8, 9, 10, 11, 12,
13, 14, 15,16, 17, 18, 19, 20
and 21
IM .. 202,211,954 100% of the Group 8 Trust Assets, the Group 9 Trust
Assets, the Group 10 Trust Assets, the Group 11 Trust
Assets, the Group 12 Trust Assets, the Group 13 Trust
Assets, the Group 14 Trust Assets, the Group 15 Trust
Assets, the Group 16 Trust Asset, the Group 17 Trust
Asset, the Group 18 Trust Asset, the Group 19 Trust
Asset, the Group 20 Trust Asset and the Group 21 Trust
Asset (in the aggregate)
Security Groups 16, 17, 18, 19,
20 and 21
IC ... 94,605,977 100% of the Group 16 Trust Asset, the Group 17 Trust
Asset, the Group 18 Trust Asset, the Group 19 Trust
Asset, the Group 20 Trust Asset and the Group 21 Trust
Asset (in the aggregate)
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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 1 Pooling REMIC and Group 1 Issuing REMIC
Group 2 Trust Assets Group 2 Pooling REMIC and Group 2 Issuing REMIC
Group 3 Trust Assets Group 3 Pooling REMIC and Group 3 Issuing REMIC
Group 4 Trust Asset Group 4 Pooling REMIC and Group 4 Issuing REMIC
Group 5 Trust Asset Group 5 Pooling REMIC and Group 5 Issuing REMIC
Group 6 Trust Asset Group 6 Pooling REMIC and Group 6 Issuing REMIC
Group 7 through 15 Trust Assets Group 7 though 15 Pooling REMIC and Group 7 though 15 Issuing
REMIC
Group 16 Trust Asset Group 16 Pooling REMIC and Group 16 Issuing REMIC
Group 17 Trust Asset Group 17 Pooling REMIC and Group 17 Issuing REMIC
Group 18 Trust Asset Group 18 Pooling REMIC and Group 18 Issuing REMIC
Group 19 Trust Asset Group 19 Pooling REMIC and Group 19 Issuing REMIC
Group 20 Trust Asset Group 20 Pooling REMIC and Group 20 Issuing REMIC
Group 21 Trust Asset Group 21 Pooling REMIC and Group 21 Issuing 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 Circu-
lar.

Regular and Residual Classes: Classes RR, RR1, RR2, RR3, RR4, RR5, RR6, RR16, RR17, RR18, RR19,
RR20 and RR21 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 Securi-
ties” in this Supplement. All other Classes of REMIC Securities are Regular Classes. See “Certain United
States Federal Income Tax Consequences” in this Supplement 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
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weighted average lives of the securities will affect
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
HECMSs” in this supplement.

A HECM that bas been drawn up to its prin-
cipal limit, or becomes drawn up to its
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 16 through 21 trust assets may limit
the amount of interest distributed to or
accrued on the related floating rate and
notional classes. The interest entitlements of
Classes FM, FN, FP, FQ, FT, LF, MF, NF, PF and TF,
as applicable, are capped at the Underlying Cer-
tificate WACR of the related trust assets, which are
underlying certificates. In turn, the interest entitle-
ments of each of the underlying certificates
included in trust asset groups 16 through 21 are
capped at the WACR of its related underlying trust
assets, in each case as described in this supple-
ment. If the Underlying Certificate WACR of the
group 16 through 21 trust assets is equal to or



lower than the interest rate on the related floating
rate class or classes based on the interest rate for-
mula as shown under “Terms Sheet — Interest
Rates” in this supplement for any accrual period,
interest entitlements with respect to Classes IL, IP,
MI, PI, QI and TI, as applicable, may be reduced
to zero because such class is entitled to receive
the excess of interest accrued in respect of the
related trust assets over the interest accrued on
the related floating rate class or classes. In addi-
tion, if the Underlying Certificate WACR of the
group 16 through 21 trust assets is lower than the
interest rate on Classes FM, FN, FP, FQ, FT, LF, MF,
NF, PF and TF, as applicable, 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
assets.

The levels of any interest rate indices appli-
cable to the Trust Assets or securities will
affect payments and yields on the securi-
ties. 1If any interest rate index applicable to the
Trust Assets or the securities performs differently
from what you expect, the yield on your securi-
ties may be lower than you expect. Lower levels
of any applicable interest rate index may reduce
the yield on floating 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 appli-
cable 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 constant.

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 Trust
Assets and securities are identified under “Terms
Sheet — Trust Assets” and “— Interest Rates” in
this supplement.

Adjustable rate HECMs are subject to limita-
tions on interest rate adjustments, which
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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 securities. If
the applicable interest rate index increases to a
sufficiently high level, the interest rates on the
adjustable rate HECMs related to the participa-
tions underlying the 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
securities, may be limited. The application of any
caps on the adjustable rate HECMs may signifi-
cantly impact the interest rates on the interest only
classes 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. The maximum rate on
each of Classes AF and FA is limited by the inter-
est accrued on its related REMIC classes. If 30-day
Average SOFR exceeds certain levels, the interest
rate on each of Classes AF and FA 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 FA) is subject to a maximum rate
that is equal to the WACR or Underlying Certifi-
cate WACR for the related trust asset group.

The mortgage interest rate index for the
HECMs related to the participations directly
or indirectly underlying the group 1 through
3 and 7 through 21 trust assets is different
than the interest rate index for the related
securities, which may impact, perbaps sig-
nificantly, the amount of interest
distributable to the group 1 through 3 and 7
through 21 securities after any applicable
initial fixed vrate period of the related
HECMs. Because of the differences in how,
when and how often the applicable interest rate
index for such HECMs is determined compared to
how, when and how often the related securities
interest rate index is determined, there may be a
mismatch between the interest rates on the group
1 through 3 and 7 through 21 trust assets and the
interest rates on the related securities. In addition,
the HECMs related to the group 1 through 3 and 7
through 21 trust assets may have different monthly
or annual interest rate adjustment dates, which
may affect the WACR of the related HECM MBS
and the interest entitlements of the group 1
through 3 and 7 through 21 trust assets and may



magnify the difference between the WACR or
Underlying Certificate  WACR of the group 1
through 3 and 7 through 21 trust assets and the
interest rates on the related securities.

If the applicable interest rate index for such
HECM MBS is lower than the related securities
interest rate index for any accrual period, interest
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 index for such HECMs is
significantly lower than the related securities inter-
est rate index for any accrual period, interest
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, as applicable. In
the event that the applicable interest rate index for
such HECMs is higher than the related securities
interest rate index, 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 4 through 6
and 16 through 21 securities. The underly-
ing certificates will be sensitive to the rate of
payments of principal (including prepayments) of
the related HECMs. This supplement contains no
information as to whether the underlying certifi-
cates have performed as originally anticipated.
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Additional information as to the underlying certifi-
cates may be obtained by performing an analysis
of the current class factors of the underlying cer-
tificates in light of applicable information
contained in the underlying certificate disclosure
documents.

An investment in the securities entails risks
not associated with an investment in con-
ventional 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 securities may
fluctuate more than debt securities linked to less
volatile indices.

30-day Average SOFR is a relatively new market
index and the securities will likely have no estab-
lished 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 may
evolve over time, and trading prices of some secu-
rities indexed to 30-day Average SOFR may be
lower than those of later-issued securities as a
result. Similarly, if 30-day Average 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 conse-
quently 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 securities and the suitability of
investing in the securities in light of your particu-
lar circumstances.

Interest on the floating rate securities will be
determined wusing a replacement rate if
30-day Average SOFR is no longer available,
which could adversely affect the value of
your investment in the group 1 through 3
and 7 through 21 securities. 30-day Average
SOFR is published by the Federal Reserve Bank of
New York based on data received from other
sources, and neither Ginnie Mae nor the trustee
has any control over its determination, calculation
or publication. The activities of the Federal
Reserve Bank of New York may directly affect
prevailing 30-day Average SOFR in unpredictable
ways. There can be no guarantee that 30-day
Average SOFR will not be discontinued or funda-
mentally altered in a manner that is materially
adverse to the interests of holders of securities
indexed to 30-day Average SOFR. If the manner in
which 30-day Average SOFR is calculated is
changed or if 30-day Average SOFR is discontin-
ued, 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 has noted
that it may alter the methods of calculation, publi-
cation schedule, rate revision practices or
availability of 30-day Average SOFR at any time
without notice. There can be no assurance that
30-day Average SOFR will not be discontinued or
fundamentally altered in a manner that is materi-
ally adverse to the interests of investors in the
group 1 through 3 and 7 through 21 securities.

If 30-day Average SOFR is no longer published or
cannot be used, the amount of interest payable on
the floating rate securities will be determined
using a replacement rate, as described under
“Description of the Securities — Interest Rate Indi-
ces — Benchmark Replacement” in the Base
Offering Circular. Ginnie Mae will have the sole
discretion to make conforming changes in con-
nection with any replacement rate without the
consent of security holders or any other party, as
described under “Description of the Securi-
ties — Interest Rate Indices — Benchmark
Replacement” in the Base Offering Circular. This
could reduce the amount of interest payable on
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the floating rate securities, which could adversely
affect the return on, value of, and market for, the
group 1 through 3 and 7 through 21 securities.
Furthermore, there can be no assurance that the
characteristics of any replacement rate will be
similar to 30-day Average SOFR or that any
replacement rate will produce the economic
equivalent of 30-day Average SOFR.

The securities may not be a suitable invest-
ment for you. The securities, especially the
group 4 through 6 and 16 through 21 securities
and, in particular, the interest only and residual
classes, are not suitable investments for all inves-
tors.

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 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.
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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 through 3 and 7 through 15)

The Group 1 through 3 and 7 through 15 Trust Assets are 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 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
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
() 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 may be obtained from 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 the HECM MBS 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.

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 4 through 6 and 16 through 21)

The Group 4 through 6 and 16 through 21 Trust Assets are Underlying Certificates that represent ben-
eficial 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
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Documents. Each Underlying Certificate Disclosure Document may be obtained from ginniemae.gov or the
Information Agent as described under “Available Information” in this Supplement, except in the case of
Ginnie Mae 2026-H07 Classes FG, FH, FL, GF, JF and KF for which this Supplement is the Underlying Cer-
tificates Disclosure Document. Investors are cautioned that material changes in facts and circumstances
may have occurred since the date of each Underlying Certificate 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 offer-
ing 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, and, in the case of Ginnie Mae 2026-H07 Classes FG, FH, FL, GF, JF and KF,
Exhibit A 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 through 3 and 7 through 15 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, and, in the case of Ginnie Mae
2026-HO7 Classes FG, FH, FL, GF, JF and KF, Exhibit A to this Supplement. The Participations are related to
interests in advances made to borrowers and related amounts in respect of first lien, single-family, adjust-
able 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
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 bas 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, (ii) 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 (i) on an annual basis, (i) 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 index for the HECMs related to the participations directly or indirectly underlying the
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group 1 through 3 and 7 through 21 trust assets is different than the interest rate index for the related secu-
rities, which may impact, perbaps significantly, the amount of interest distributable to the group 1
through 3 and 7 through 21 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 through 3 and 7 through 15 Trust Assets,” “lerms Sheet — Assumed Characteris-
tics of the HECMs and the Participations Underlying the Group 4 through 6 Underlying Certificates,” “Terms
Sheet — Assumed Characteristics of the HECMs and the Participations Underlying the Group 16 through 21
Underlying Certificates,” “Risk Factors,” “Yield, Maturity and Prepayment Considerations” and Exhibils 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 and From the 20" day of the month preceding the month of the related

Classes GI, HI, IB, IC, IG, IH, IJ, Distribution Date through the 19" day of the month of that Distribu-
IK, IL, IM, IP, J1, LI, MI, PI, QI tion Date
and TI

Floating Rate Classes

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

The Interest Rate for the Floating Rate Classes 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.

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 Trust Assets, see “Risk Factors — Adjustable rate
HECMs are subject to limitations on interest rate adjustments, which may limit the amount of interest pay-
able in respect of the related HECM MBS and may limit the WACR on the related HECM MBS and the interest
rates on securities” in this Supplement and “Risk Factors — The morlgage interest rate index for the HECMs
related to the participations directly or indirectly underlying the group 1 through 3 and 7 through 21 trust
assets is different than the interest rate index for the related securities, which may impact, perbaps signifi-
cantly, the amount of interest distributable to the group 1 through 3 and 7 through 21 securities after any
applicable initial fixed rate period of the related HECMs” in this Supplement. With respect to the Participa-
tions underlying the Group 16 through 21 Trust Assets, see “Risk Factors — The Underlying Certificate
WACR of the group 16 through 21 trust assets may limit the amount of interest distributed to or accrued on
the related floating rate and notional classes” in this Supplement.

The Trustee’s determination of 30-day Average SOFR and its calculation of the Interest Rates will be
final except in the case of clear error. Investors can obtain 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 BF, CF, DF, EF, FB, FD, FE, FG, FH, FJ, FL, FM, FN, FP, FQ, FT, GF, HF, JF, KF, LF, MF,
NE, PF and TF 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.

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.
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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 T 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.

*  The Class Factor for each Class for the month of issuance is 1.00000000.

e 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
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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 Issuing and Pooling REMICs Group 3 Securities
Group 4 Issuing and Pooling REMICs Group 4 Securities
Group 5 Issuing and Pooling REMICs Group 5 Securities
Group 6 Issuing and Pooling REMICs Group 6 Securities
Group 7 through 15 Issuing and Pooling REMICs Group 7 through 15 Securities
Group 16 Issuing and Pooling REMICs Group 16 Securities
Group 17 Issuing and Pooling REMICs Group 17 Securities
Group 18 Issuing and Pooling REMICs Group 18 Securities
Group 19 Issuing and Pooling REMICs Group 19 Securities
Group 20 Issuing and Pooling REMICs Group 20 Securities
Group 21 Issuing and Pooling REMICs Group 21 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, 2, 3, 4, 5, 6, 16, 17, 18, 19, 20 and 21, a Holder of all of the
outstanding Regular Securities of any 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)(D) the aggregate remaining principal balance, in
the case of the Group 1, 2, 3, 16, 17, 18, 19, 20 and 21 Securities, the 2021-H05 Class IP Deferred Interest
Amount (as defined in the related Underlying Certificate Disclosure Document), in the case of the Group 4
Securities, the 2025-H03 Class CI Deferred Interest Amount (as defined in the related Underlying Certifi-
cate Disclosure Document), in the case of the Group 5 Securities, or the 2026-H04 Class Al Deferred
Interest Amount (as defined in the related Underlying Certificate Disclosure Document), in the case of the
Group 6 Securities, of the Trust Assets of such Security Group, but in no event less than the aggregate out-
standing 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 termi-
nation 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
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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.

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 USBGNMA@usbank.com or in writing at its Corporate
Trust Office at One Federal Street, 3™ Floor, Boston, MA 02110, Attention: Ginnie Mae REMIC Program
Agency Group 2026-HO7. The Trustee may be contacted by telephone at (617) 603-6451.

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
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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-Year CMT 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 Securi-
ties resulting 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 4 through 6 and 16 through 21 Securities are urged to review the discussion
under “Risk Factors — The rate of reduction or increase in the principal or notional balance of the under-
lying certificates will directly affect the rate of reduction or increase in the principal and notional balances
of the group 4 through 6 and 16 through 21 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 I 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.

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

e 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 through 3 and 7 through 21 Trust
Assets have the assumed characteristics shown in Exhibit A, and the HECMs and related Participations
underlying the Group 4 through 6 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 February 2026.

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 March 2026.

5. A termination of the Trust, any Trust REMIC or any Underlying Trust does not occur.
6. The Closing Date for the Securities is February 27, 2026.

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 through 3 and 7 through 21 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 1 through 3 and 7 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 through 3 and 7
through 21 Floating Rate Securities will adjust monthly. For purposes of the Group 1 through 3 and 7
through 21 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 through 3 and 7 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 appli-
cable Class and the Group 16 through 21 Trust Assets.

12. The initial Interest Rate on the Group 4 through 6 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 4
through 6 adjustable rate HECMs for the first Distribution Date is based on the information set forth in
Exhibit E. For purposes of the Group 4 through 6 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 cal-
culate the interest rate with respect to the Group 4 through 6 HECMs, while on all Distribution Dates
occurring after the first Distribution Date, the constant value shown of 30-day Average SOFR with respect
to any such decrement table is used to calculate the interest rate with respect to the applicable Class and
the Group 4 through 6 Trust Assets.

13. The HECMs and the Participations underlying, in the case of Pool DP3618, the Group 9, 13, 14 and
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, 2, 3, 4, 5, 6, 7, 8, 9, 10, 11,
12, 13, 14, 15, 16, 17, 18, 19, 20 and 21 Trust Assets (other than Pool DP3618 included in Trust Asset
Groups 9, 13, 14 and 15).

14. 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.

15. No borrower changes payment plans.

16. Each Class is held from the Closing Date and is not exchanged in whole or in part.
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17. 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.

18. As of the Closing Date, the Cumulative Deferred Interest Amount for each Group 4, 5 and 6 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
tables, 30-day Average SOFR and One-Year CMT, 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 following decre-
ment 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 30-day Average SOFR and One-Year CMT. 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
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(¢) 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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 1
PPC Prepayment Assumption Rates

Class BF Class BF Class BF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 102 101 101 100 110 107 106 105 104 110 107 106 105 104
109 101 98 95 92 122 112 108 105 102 122 112 108 105 102
114 98 92 87 81 135 114 107 101 94 135 114 107 101 94
120 93 85 77 69 150 114 104 94 85 150 114 104 94 85
125 88 76 66 57 165 112 97 85 73 165 112 97 85 73
130 81 67 56 46 182 109 91 75 61 182 109 91 75 61
136 74 59 46 36 202 105 83 65 50 202 105 83 65 50
142 67 50 37 27 22299 74 55 40 222 99 74 55 40
149 60 42 29 20 3 1 1 1 0 3 1 1 1 0
155 52 34 22 14 2 1 0 0 0 2 1 0 0 0
162 45 28 17 10 2 1 0 0 0 2 1 0 0 0
169 39 22 12 6 2 1 0 0 0 2 1 0 0 0
176 33 17 8 4 2 0 0 0 0 2 0 0 0 0
184 27 13 6 2 0 0 0 0 0 0 0 0 0 0
130 15 7 3 1 0 0 0 0 0 0 0 0 0 0
52 5 2 1 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
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
153 10.1 83 7.0 6.1 85 82 7.6 7.0 6.3 85 82 7.6 7.0 6.3
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Distribution Date

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

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 1
PPC Prepayment Assumption Rates

Class CF Class CF Class CF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 102 101 101 100 110 107 106 105 104 110 107 106 105 104
109 101 98 95 92 122 112 108 105 102 122 112 108 105 102
114 98 92 87 81 135 114 107 101 94 135 114 107 101 94
119 93 85 77 69 150 114 103 94 85 150 114 103 94 85
125 88 76 66 57 165 112 97 85 73 165 112 97 85 73
130 81 67 56 46 182 109 91 75 61 182 109 91 75 61
136 74 59 46 36 202 105 83 65 50 202 105 83 65 50
142 67 50 37 27 22299 74 55 40 222 99 74 55 40
148 60 42 29 20 3 1 1 1 0 3 1 1 1 0
154 52 34 22 14 2 1 0 0 0 2 1 0 0 0
161 45 28 17 10 2 1 0 0 0 2 1 0 0 0
168 39 22 12 6 2 1 0 0 0 2 1 0 0 0
175 33 17 8 4 2 0 0 0 0 2 0 0 0 0
183 27 13 6 2 0 0 0 0 0 0 0 0 0 0
129 15 7 3 1 0 0 0 0 0 0 0 0 0 0
52 5 2 1 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
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
153 10.1 83 7.0 6.1 85 82 7.6 7.0 6.3 85 82 7.6 7.0 6.3
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Distribution Date

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

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 1
PPC Prepayment Assumption Rates

Class FB Class FB Class FB
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 102 101 101 100 110 107 106 105 104 110 107 106 105 104
110 101 98 95 92 122 112 108 105 102 122 112 108 105 102
115 98 92 87 81 135 114 107 101 94 135 114 107 101 94
120 93 85 77 69 150 114 104 94 85 150 114 104 94 85
126 88 76 60 57 165 112 97 85 73 165 112 97 85 73
131 81 67 56 46 182 109 91 75 61 182 109 91 75 61
137 74 59 46 30 202 105 83 65 50 202 105 83 65 50
143 67 50 37 27 22299 74 55 40 22299 74 55 40
149 60 42 29 20 3 1 1 1 0 3 1 1 1 0
155 52 34 22 14 2 1 0 0 0 2 1 0 0 0
163 45 28 17 10 2 1 0 0 0 2 1 0 0 0
170 39 22 12 6 2 1 0 0 0 2 1 0 0 0
177 33 17 8 4 2 0 0 0 0 2 0 0 0 0
186 27 13 6 2 0 0 0 0 0 0 0 0 0 0
131 15 7 3 1 0 0 0 0 0 0 0 0 0 0
53 5 2 1 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
1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
153 10.1 83 7.0 6.1 85 8.2 7.6 7.0 6.3 85 82 7.6 7.0 6.3
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Distribution Date

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

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 1

PPC Prepayment Assumption Rates

Class 10*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class 10*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class 10*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

123 9 8 77 70
130 88 77 66 57
136 81 67 56 46

143 74 59 46 36
150 67 50 37 27
158 60 42 29 20
166 52 34 22 14
174 46 28 17 10
184 39 22 12 6
193 33 17 9 4
203 28 13 6 2
144 15 7 3 1
58 5 2 1 0
1 0 0 0 0

1 0 0 0 0

2 0 0 0 0

2 0 0 0 0

2 0 0 0 0

2 0 0 0 0

153 10.1 83 7.0 6.1

0% 75% 100% 125% 150%

222 99 74 55 40
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85 82 706 7.0 6.3

0% 75% 100% 125% 150%

135 114 107 101 94
150 114 104 94 85

165 112 97 85 73
182 109 91 75 61
202 105 83 65 50
222 99 74 55 40
3 1 1 1 0
2 1 0 0 0
2 1 0 0 0
2 1 0 0 0
2 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

85 82 7.6 7.0 6.3

*  The decrement tables for Class 1O reflect only the Class IO 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 IO Notional Balance at the Class 1O Interest Rate, Class IO is entitled to
the Class 1O Deferred Interest Amount. No representation 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 2
PPC Prepayment Assumption Rates

Class DI* Class DI* Class DI*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 101 100 99 98 110 106 105 104 103 110 106 105 104 103
February 2028 . . . 110 100 96 93 89 122 110 106 102 99 122 110 106 102 99
February 2029 . . . 116 96 90 84 78 134 111 104 97 91 134 111 104 97 91
February 2030 . . . 122 91 82 74 66 149 111 100 90 81 149 111 100 90 81
February 2031 . . . 128 85 73 63 54 164 109 94 81 70 164 109 94 81 70
February 2032 . . . 134 78 65 53 43 0 0 0 0 0 0 0 0 0 0
February 2033 . . . 141 71 560 43 33 0 0 0 0 0 0 0 0 0 0
February 2034 . . . 148 64 48 35 25 0 0 0 0 0 0 0 0 0 0
February 2035 . . . 155 57 40 27 18 0 0 0 0 0 0 0 0 0 0
February 2036 . . . 18 6 4 2 1 0 0 0 0 0 0 0 0 0 0
February 2037 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 98 80 7.0 6.3 5.6 53 53 52 4.9 4.7 53 53 5.2 4.9 4.7

*  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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .

February 2036 .

February 2037 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 2
PPC Prepayment Assumption Rates

Class FD Class FD Class FD
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 101 100 99 98 110 106 105 104 103 110 106 105 104 103
110 99 96 93 89 122 110 106 102 99 122 110 106 102 99
115 96 90 84 78 134 111 104 97 91 134 111 104 97 91
120 91 82 74 66 149 111 100 90 81 149 111 100 90 81
126 85 73 63 54 164 109 94 81 70 164 109 94 81 70
131 78 65 53 43 0 0 0 0 0 0 0 0 0 0
138 71 56 43 33 0 0 0 0 0 0 0 0 0 0
144 64 48 35 25 0 0 0 0 0 0 0 0 0 0
151 57 40 27 18 0 0 0 0 0 0 0 0 0 0
18 6 4 2 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
98 80 7.0 6.3 5.6 53 53 52 4.9 4.7 53 53 52 49 4.7
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Distribution Date

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

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Groups 1 and 2
PPC Prepayment Assumption Rates

Class FA Class FA Class FA
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 102 101 100 99 110 107 106 105 104 110 107 106 105 104
110 101 98 94 91 122 111 108 104 101 122 111 108 104 101
115 97 92 86 81 135 113 106 100 93 135 113 106 100 93
120 93 84 76 68 150 113 103 93 83 150 113 103 93 83
126 87 76 65 56 165 111 97 84 72 165 111 97 84 72
131 80 67 55 45 130 78 65 53 44 130 78 65 53 44
137 73 58 45 35 144 75 59 46 30 144 75 59 46 30
143 66 49 36 26 158 71 53 39 28 158 71 53 39 28
150 59 41 28 19 2 1 1 0 0 2 1 1 0 0
116 39 26 16 10 1 0 0 0 0 1 0 0 0 0
116 32 20 12 7 2 0 0 0 0 2 0 0 0 0
121 28 16 9 4 2 0 0 0 0 2 0 0 0 0
126 23 12 6 3 1 0 0 0 0 1 0 0 0 0
132 20 9 4 2 0 0 0 0 0 0 0 0 0 0
93 11 5 2 1 0 0 0 0 0 0 0 0 0 0
37 3 1 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
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 0 0 0 0 0
14.0 95 8.0 6.8 6.0 7.8 7.4 6.9 6.4 5.9 78 7.4 6.9 6.4 5.9
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .

February 2041 .

February 2042 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 3
PPC Prepayment Assumption Rates

Class DF Class DF Class DF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 102 101 100 99 110 107 106 105 104 110 107 106 105 104
109 100 97 94 91 122 111 107 104 100 122 111 107 104 100
114 97 91 85 80 135 113 106 99 93 135 113 106 99 93
120 92 84 75 68 150 113 102 92 83 150 113 102 92 83
125 87 75 65 56 166 112 97 84 72 166 112 97 84 72
131 80 67 55 45 184 109 90 74 61 184 109 90 74 61
137 73 58 45 35 204 105 82 64 49 204 105 82 64 49
143 66 49 30 26 4 2 1 1 1 4 2 1 1 1
150 59 41 28 19 4 1 1 1 0 4 1 1 1 0
157 52 34 22 14 4 1 1 1 0 4 1 1 1 0
164 45 27 16 9 3 1 1 0 0 3 1 1 0 0
172 39 22 12 6 0 0 0 0 0 0 0 0 0 0
180 33 17 8 4 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

2 0 0 0 0 0 0 0 0 0 0 0 0 0 0

0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13.6 9.6 81 6.9 6.0 7.6 75 7.0 6.5 6.0 7.6 75 7.0 6.5 6.0
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .

February 2041 .

February 2042 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 3

PPC Prepayment Assumption Rates

Class ID*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class ID*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class ID*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

159 59 41 28 19
167 52 34 22 14
176 45 27 16 9
186 39 22 12 6
33 17 8 4

0

0

136 96 81 069 60

0% 75% 100% 125% 150%

184 109 90 74 61
204 105 82 64 49

4 2 1 1 1
4 1 1 1 0
4 1 1 1 0
3 1 1 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

76 75 7.0 6.5 6.0

0% 75% 100% 125% 150%
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*  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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Groups 1,2 and 3

PPC Prepayment Assumption Rates

Class KI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class KI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class KI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

123 93 84 76 69
129 87 76 66 57
136 81 67 55 45
143 74 58 46 35
150 67 50 37 27
158 60 42 29 19
153 48 32 20 13

159 42 25 15 9
168 36 20 11 6
176 30 16 8 4
141 19 9 4 2
100 11 b) 2 1
40 3 1 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

146 9.8 8.2 69 060
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81 78 7.3 6.7 6.1

0% 75% 100% 125% 150%

122 111 108 104 101
135 113 107 100 94
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81 78 73 6.7 6.1

*  The decrement tables for Class KI reflect only the Class KI 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 KI Notional Balance at the Class KI Interest Rate, Class KI is entitled to
the Class KI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class KI Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class KI.
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Distribution Date

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

February 2048 .

February 2049 an
thereafter . . . .

Weighted Average

Life (years) .

Security Groups 1 and 3

PPC Prepayment Assumption Rates

Class AF
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class AF
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class AF
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

149 59 42 29 19

156 52 34 22 14
163 45 28 16 9
171 39 22 12 6
178 33 17 8 4
85 13 6 3 1
60 7 3 1 0
24 2 1 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

144 98 82 7.0 6.1

0% 75% 100% 125% 150%

150 113 103 93 84
166 112 97 84 72
183 109 90 74 61

203 105 83 65 50
103 46 34 25 18
3 1 1 1 0
3 1 1 0 0
3 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
0 0 0 0 0
0 0 0 0 0

81 78 7.3 6.7 6.1
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0% 75% 100% 125% 150%

135 113 106 100 94
150 113 103 93 84

166 112 97 84 72
183 109 90 74 61
203 105 83 65 50
103 46 34 25 18
3 1 1 1 0
3 1 1 0 0
3 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
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

81 78 73 6.7 6.1



Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .

February 2052 .

February 2053 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 4

PPC Prepayment Assumption Rates

Class AT*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class AT*
8.13700% 30-day Average SOFR
7.39450% One-Year CMT

Class AT*
12.61400% 30-day Average SOFR
11.31900% One-Year CMT

0% 75% 100% 125% 150%
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50 23 18 13 10

13 5 4 2 2
14 4 3 2 1
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
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 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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52 40 36 3.2 29

0% 75% 100% 125% 150%

[l ool ool =Ne=hehelheleleleo o=l ol =Rehll )

el ol Nelol "Rehelololeololc ool ol =R =ineh e
O O O O OO OO OO OO OO OO0 OO0 OO oo
O O O O OO OO O OO OO OO0 OO0 oo o oOWwm
O O O O OO OO O OO OO OO0 OO OO OO A

32 29 27 2.5 2.3
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26 25 23 2.2 2.1

*  The decrement tables for Class Al reflect only the Class Al 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 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 Al 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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 5

PPC Prepayment Assumption Rates

Class IA*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class IA*
8.13700% 30-day Average SOFR
7.39450% One-Year CMT

Class IA*
12.61400% 30-day Average SOFR
11.31900% One-Year CMT

0% 75% 100% 125% 150%

117 79 69 60 51
123 72 59 48 38
130 64 49 37 28
137 5
24 16 10
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0% 75% 100% 125% 150%

42 21 16 12 9
15 6 5 3 2
5 2 1 1 0
5 1 1 1 0
5 1 1 0 0
6 1 1 0 0
6 1 0 0 0
7 1 0 0 0
8 1 0 0 0
8 0 0 0 0
9 0 0 0 0
10 0 0 0 0
8 0 0 0 0
9 0 0 0 0
10 0 0 0 0
9 0 0 0 0
7 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

61 43 39 3.5 3.1

*  The decrement tables for Class IA reflect only the Class TA 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 TA 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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .

February 2058 .

February 2059 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 6

PPC Prepayment Assumption Rates

Class BI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class BI*
8.13700% 30-day Average SOFR
7.39450% One-Year CMT

Class BI*
12.61400% 30-day Average SOFR
11.31900% One-Year CMT

0% 75% 100% 125% 150%

124 83 72 62 53
131 77 63 52 42
138 70 54 42 32
146 63 46 33 24
154 56 38 26 17
162 49 31 20 12

171 42 25 14 8
134 27 15 8 4
125 21 10 5 2
129 17 8 3 1
103 11 5 2 1
11 1 0 0 0
12 1 0 0 0
12 1 0 0 0
12 0 0 0 0
5 0 0 0 0

5 0 0 0 0

5 0 0 0 0

6 0 0 0 0

6 0 0 0 0

6 0 0 0 0

6 0 0 0 0

6 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

140 85 6.8 5.7 4.8
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11 35 23 15 9

12 3 2 1 1
14 3 2 1 0
10 2 1 0 0
6 1 0 0 0
7 1 0 0 0
7 0 0 0 0
7 0 0 0 0
2 0 0 0 0
2 0 0 0 0
2 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

89 76 07 5.8 5.0
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76 7.0 03 5.6 5.0

*  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.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

Weighted Average

Life (years) .

Security Groups 2, 3, 4,5 and 6

PPC Prepayment Assumption Rates

Class CI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class CI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class CI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

121 80 69 59 51
122 70 58 47 39
124 62 49 38 29
111 49 37 27 20
104 40 29 20 14
102 34 23 15 10

96 26 16 10 6
83 19 11 6 3
82 15 8 4 2
85 13 6 3 1
38 4 2 1 0
6 0 0 0 0
6 0 0 0 0
6 0 0 0 0
6 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
5 0 0 0 0
3 0 0 0 0
3 0 0 0 0
3 0 0 0 0
2 0 0 0 0
2 0 0 0 0
1 0 0 0 0
0 0 0 0 0

119 74 6.2 5.3 4.6

0% 75% 100% 125% 150%

92 43 33 2 19
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70 59 54 4.9 4.4

*  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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

Weighted Average

Life (years) .

Security Groups 4, 5 and 6

PPC Prepayment Assumption Rates

Class IE*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class IE*
8.13700% 30-day Average SOFR
7.39450% One-Year CMT

Class IE*
12.61400% 30-day Average SOFR
11.31900% One-Year CMT

0% 75% 100% 125% 150%

120 75 63 53 44
119 64 51 41 32
119 55 42 31 23

98 40 29 20 14
86 30 21 14 9
81 24 15 10 6
8 21 12 7 4
67 14 7 4 2
63 10 5 3 1
65 8 4 2 1
52 5 2 1 0
7 0 0 0 0
8 0 0 0 0
8 0 0 0 0
8 0 0 0 0
5 0 0 0 0
5 0 0 0 0
6 0 0 0 0
5 0 0 0 0
6 0 0 0 0
6 0 0 0 0
6 0 0 0 0
6 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
3 0 0 0 0
3 0 0 0 0
1 0 0 0 0
0 0 0 0 0

115 67 55 4.7 4.0
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68 55 49 4.3 3.9

*  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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .

February 2054 .

February 2055 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 7
PPC Prepayment Assumption Rates

Class EF Class EF Class EF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 95 91 88 84 109 98 95 91 87 109 98 95 91 87
110 89 82 75 69 120 96 88 81 74 120 96 88 81 74
116 82 72 63 55 131 92 81 71 62 131 92 81 71 62
121 75 62 52 42 144 87 73 60 49 144 87 73 60 49
127 67 53 41 32 152 79 62 49 37 152 79 62 49 37
134 60 44 32 23 17 7 6 4 3 15 7 5 4 3
127 48 33 23 15 5 2 1 1 1 5 2 1 1 1
75 25 16 10 6 4 1 1 1 0 4 1 1 1 0
79 21 13 7 4 3 1 1 0 0 3 1 1 0 0
34 8 5 3 1 3 1 0 0 0 3 1 0 0 0
7 1 1 0 0 4 1 0 0 0 4 1 0 0 0
4 0 0 0 0 4 1 0 0 0 4 1 0 0 0
2 0 0 0 0 4 0 0 0 0 4 0 0 0 0
2 0 0 0 0 4 0 0 0 0 4 0 0 0 0
2 0 0 0 0 5 0 0 0 0 5 0 0 0 0
3 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
3 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
3 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
3 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
3 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
0 0 0 0 0 0 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 6.2 5.3 4.5 3.8 58 5.0 4.5 4.0 3.6 58 5.0 4.5 4.0 3.6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .

February 2054 .

February 2055 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 7

PPC Prepayment Assumption Rates

Class EI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class ET*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class EI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

117 82 72 63 55
123 75 62 52 42

130 67 53 41 32
137 60 44 32 23
131 48 33 23 15
78 25 16 10 6
82 21 13 7 4
36 8 5 3 1
7 1 1 0 0

4 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

3 0 0 0 0

3 0 0 0 0

4 0 0 0 0

4 0 0 0 0

4 0 0 0 0

4 0 0 0 0

4 0 0 0 0

4 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

93 62 53 4.5 3.8

0% 75% 100% 125% 150%

152 79 62 49 37

17 7 6 4 3
5 2 1 1 1
4 1 1 1 0
3 1 1 0 0
3 1 0 0 0
4 1 0 0 0
4 1 0 0 0
4 0 0 0 0
4 0 0 0 0
5 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

o
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(=]
(=]
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58 50 45 4.0 3.6

0% 75% 100% 125% 150%

152 79 62 49 37
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*  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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .

February 2054 .

February 2055 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 7
PPC Prepayment Assumption Rates

Class FE Class FE Class FE
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 95 91 88 84 109 98 95 91 87 109 98 95 91 87
110 89 82 75 69 120 96 88 81 74 120 96 88 81 74
115 82 72 63 55 131 92 81 71 62 131 92 81 71 62
120 75 62 52 42 144 87 73 60 49 144 87 73 60 49
126 67 53 41 32 152 79 62 49 37 152 79 62 49 37
132 60 44 32 23 17 7 6 4 3 15 7 5 4 3
125 48 33 23 15 5 2 1 1 1 5 2 1 1 1
74 25 16 10 6 4 1 1 1 0 4 1 1 1 0
77 21 13 7 4 3 1 1 0 0 3 1 1 0 0
33 8 5 3 1 3 1 0 0 0 3 1 0 0 0
6 1 1 0 0 4 1 0 0 0 4 1 0 0 0
4 0 0 0 0 4 1 0 0 0 4 1 0 0 0
2 0 0 0 0 4 0 0 0 0 4 0 0 0 0
2 0 0 0 0 4 0 0 0 0 4 0 0 0 0
2 0 0 0 0 5 0 0 0 0 5 0 0 0 0
2 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
3 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
3 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
3 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
3 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
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
93 6.2 5.3 4.5 3.8 58 5.0 4.5 4.0 3.6 58 5.0 4.5 4.0 3.6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .

February 2066 .

February 2067 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 8
PPC Prepayment Assumption Rates

Class FG Class FG Class FG
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 94 91 88 110 102 99 95 92 111 102 99 96 93
111 92 87 81 75 123 102 95 89 83 123 102 96 89 83
117 87 78 70 62 136 101 91 81 72 137 101 91 81 72
123 81 69 59 50 151 99 84 72 61 152 99 85 72 61
130 74 60 49 39 157 90 74 60 48 158 91 74 60 48
137 67 52 39 30 167 83 64 49 37 169 83 64 49 37
133 56 41 29 21 132 55 40 29 20 133 56 41 29 20
140 50 34 23 15 9 3 2 2 1 10 3 2 2 1
148 44 28 17 10 10 3 2 1 1 10 3 2 1 1
151 37 22 12 7 11 3 2 1 0 11 3 2 1 0
151 30 16 8 4 12 2 1 1 0 13 2 1 1 0
157 24 12 6 3 13 2 1 0 0 14 2 1 0 0
120 15 6 3 1 3 0 0 0 0 3 0 0 0 0
8 1 0 0 0 3 0 0 0 0 3 0 0 0 0
8 1 0 0 0 4 0 0 0 0 4 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
11 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
3 0 0 0 0 1 0 0 0 0 1 0 0 0 0
3 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
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13.1 8.0 6.5 5.4 4.5 74 6.8 6.0 5.3 4.7 73 6.7 6.0 5.3 4.6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .

February 2066 .

February 2067 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 8

PPC Prepayment Assumption Rates

Class GI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class GI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class GI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

124 81 69 59 50
131 74 60 49 39
138 67 52 39 30
135
143
151
154
155
160
123
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74 68 0.0 5.3 4.7

0% 75% 100% 125% 150%

169 83 64 49 37
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73 67 00 5.3 4.6

*  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 CMT. 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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 9
PPC Prepayment Assumption Rates

Class GF Class GF Class GF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
111 91 85 79 73 121 100 93 86 80 122 100 93 87 81
117 85 76 68 60 134 98 87 78 69 135 98 88 78 69
123 79 67 57 48 148 95 80 68 57 145 93 79 67 57
130 72 58 46 37 140 79 64 52 42 141 80 65 52 42
136 65 49 37 28 135 66 51 39 29 136 67 52 39 30
124 51 37 26 18 76 32 24 17 12 78 33 24 18 12
127 44 30 20 13 11 11
123 36 23 14 8 9 9
121 29 17 10 10 10
118 23 12 11 11
102 16 10 10
68 9 9 9
58 10 9
11 10
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129 75 6.1 5.1 4.3 78 64 57 5.0 4.4 77 64 56 5.0 4.4
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Security Group 9
PPC Prepayment Assumption Rates

Class IG* Class IG* Class IG*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
February 2028 . . . 111 91 85 79 73 121 100 93 86 80 122 100 93 87 81
February 2029 . . . 117 85 76 68 60 134 98 87 78 69 135 98 88 78 69
February 2030 . . . 124 79 67 57 48 148 95 80 68 57 145 93 79 67 57
February 2031 . . . 131 72 58 46 37 140 79 64 52 42 141 80 65 52 42
February 2032 . . . 138 65 49 37 28 135 66 51 39 29 136 67 52 39 30
February 2033 . . . 125 51 37 26 18 76 32 24 17 12 78 33 24 18 12
February 2034 . . . 129 44 30 20 13 11 4 3 2 1 11 4 3 2 1
February 2035 . . . 125 36 23 14 8 9 2 2 1 1 9 3 2 1 1
February 2036 . . . 123 29 17 10 5 10 2 1 1 0 10 2 1 1 0
February 2037 . . . 120 23 12 6 3 11 2 1 1 0 11 2 1 1 0
February 2038 . . . 104 16 8 4 2 10 1 1 0 0 10 1 1 0 0
February 2039 . . . 70 9 4 2 1 9 1 0 0 0 9 1 0 0 0
February 2040 . . . 59 6 2 1 0 10 1 0 0 0 9 1 0 0 0
February 2041 . . . 7 0 0 0 0 11 1 0 0 0 10 1 0 0 0
February 2042 . . . 7 0 0 0 0 2 0 0 0 0 1 0 0 0 0
February 2043 . . . 7 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2044 . . . 8 0 0 0 0 2 0 0 0 0 1 0 0 0 0
February 2045 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2046 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2047 . . . 9 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2048 . . . 7 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2049 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2050 . . . 8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2051 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2052 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2053 . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2054 . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2055 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2056 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2057 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2058 . . . 2 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2059 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2060 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0

February 2073 an

thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 130 75 61 51 43 78 64 57 50 44 77 64 56 50 44

*  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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 10
PPC Prepayment Assumption Rates

Class FH Class FH Class FH
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% One-Year CMT

0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%

123 72 59 48 39
129 04 50 38 28
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 10

PPC Prepayment Assumption Rates

Class HI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class HI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class HI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

123 72 59 48 39
129 04 50 38 28

120 50 36 20 18
25 10 7 5 3
22 7 5 3 2
23 6 4 2 1
24 5 3 2 1
24 4 2 1 1

5 1 0 0 0
5 0 0 0 0
5 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
5 0 0 0 0
5 0 0 0 0
5 0 0 0 0
5 0 0 0 0
6 0 0 0 0
6 0 0 0 0
6 0 0 0 0
7 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
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6 2 2 1 1
5 2 1 1 0
6 1 1 1 0
6 1 1 0 0
7 1 1 0 0
6 1 0 0 0
6 1 0 0 0
7 1 0 0 0
8 0 0 0 0
3 0 0 0 0
2 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
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

58 45 40 3.6 3.2
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*  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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 11
PPC Prepayment Assumption Rates

Class HF Class HF Class HF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
104 97 94 91 88 110 101 98 95 92 110 101 98 95 92
109 92 86 81 75 121 101 95 88 82 122 101 95 88 82
114 87 78 70 62 134 99 89 80 71 134 100 89 80 71
119 80 69 59 50 148 97 83 71 60 149 97 83 71 60
124 74 60 48 39 153 88 72 58 47 153 88 72 58 47
130 67 51 39 29 151 75 58 45 34 151 75 58 45 34
125 56 41 29 21 59 27 20 15 11 60 27 20 15 11
131 49 34 22 15 38 15 11 8 6 38 15 11 8 6
123 39 25 16 9 16 4 3 2 1 16 4 3 2 1
127 33 20 11 6 17 4 2 1 1 17 4 2 1 1
127 27 15 8 4 19 3 2 1 0 19 3 2 1 0
51 10 5 3 1 20 3 1 1 0 20 3 1 1 0
45 7 3 2 1 22 2 1 0 0 22 2 1 0 0
43 5 2 1 0 25 2 1 0 0 25 2 1 0 0
12 1 0 0 0 27 2 1 0 0 27 2 1 0 0
12 1 0 0 0 3 0 0 0 0 3 0 0 0 0
13 1 0 0 0 3 0 0 0 0 3 0 0 0 0
13 0 0 0 0 3 0 0 0 0 3 0 0 0 0
14 0 0 0 0 4 0 0 0 0 4 0 0 0 0
15 0 0 0 0 4 0 0 0 0 4 0 0 0 0
15 0 0 0 0 4 0 0 0 0 4 0 0 0 0
16 0 0 0 0 0 0 0 0 0 0 0 0 0 0
17 0 0 0 0 0 0 0 0 0 0 0 0 0 0
17 0 0 0 0 0 0 0 0 0 0 0 0 0 0
18 0 0 0 0 0 0 0 0 0 0 0 0 0 0
19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 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
3 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
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
135 78 063 5.3 4.5 83 6.6 5.9 5.2 4.6 82 06 5.9 5.2 4.6
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Security Group 11
PPC Prepayment Assumption Rates

Class IH* Class IH* Class IH*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 97 94 91 88 110 101 98 95 92 110 101 98 95 92
February 2028 . . . 111 92 86 81 75 122101 95 88 82 122 101 95 88 82
February 2029 . . . 117 87 78 70 62 134 99 89 80 71 135 100 89 80 71
February 2030 . . . 124 80 69 59 50 149 97 83 71 60 149 97 83 71 60
February 2031 . . . 131 74 60 48 39 153 88 72 58 47 154 88 72 58 47
February 2032 . . . 138 67 51 39 29 151 75 58 45 34 151 75 58 45 34
February 2033 . . . 134 56 41 29 21 59 27 20 15 11 60 27 20 15 11
February 2034 . . . 142 49 34 22 15 38 15 11 8 6 38 15 11 8 6
February 2035 . . . 133 39 25 16 9 16 4 3 2 1 16 4 3 2 1
February 2036 . . . 140 33 20 11 6 17 4 2 1 1 17 4 2 1 1
February 2037 . . . 141 27 15 8 4 19 3 2 1 0 19 3 2 1 0
February 2038 . . . 57 10 5 3 1 20 3 1 1 0 20 3 1 1 0
February 2039 . . . 51 7 3 2 1 22 2 1 0 0 22 2 1 0 0
February 2040 . . . 49 5 2 1 0 25 2 1 0 0 25 2 1 0 0
February 2041 . . . 14 1 0 0 0 27 2 1 0 0 27 2 1 0 0
February 2042 . . . 14 1 0 0 0 3 0 0 0 0 3 0 0 0 0
February 2043 . . . 15 1 0 0 0 3 0 0 0 0 3 0 0 0 0
February 2044 . . . 16 0 0 0 0 3 0 0 0 0 3 0 0 0 0
February 2045 . . . 17 0 0 0 0 4 0 0 0 0 4 0 0 0 0
February 2046 . . . 18 0 0 0 0 4 0 0 0 0 4 0 0 0 0
February 2047 . . . 19 0 0 0 0 4 0 0 0 0 4 0 0 0 0
February 2048 . . . 19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2049 . . . 21 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2050 . . . 22 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2051 . . . 23 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2052 . . . 24 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2053 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2054 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2055 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2056 . . . 3 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2057 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2058 . . . 4 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2059 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2073 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 138 78 63 53 45 83 66 59 52 46 82 6.6 59 5.2 4.6

*  The decrement tables for Class IH reflect only the Class IH 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 IH Notional Balance at the Class IH Interest Rate, Class IH is entitled to
the Class IH Deferred Interest Amount. No representation is made about the timing of distributions of
the Class TH 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 . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 12
PPC Prepayment Assumption Rates

Class FJ Class FJ Class FJ
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 95 91 87 84 108 97 94 90 86 108 97 94 90 86
110 88 81 75 68 117 94 86 79 72 118 94 86 79 73
115 81 71 62 54 127 89 78 68 59 123 86 76 66 57
121 74 62 51 41 133 81 67 55 45 132 80 67 55 45
127 66 52 40 31 59 33 27 22 17 59 33 27 22 17
128 57 42 30 22 63 30 23 18 13 64 31 23 18 13
51 21 15 11 7 20 8 6 4 3 21 9 6 4 3
52 18 12 8 5 8 3 2 1 1 8 3 2 1 1
53 15 10 6 3 9 2 1 1 0 9 2 1 1 0
56 13 8 4 2 10 2 1 1 0 10 2 1 1 0
57 11 6 3 1 11 2 1 0 0 11 2 1 0 0
15 2 1 1 0 10 1 1 0 0 10 1 1 0 0
16 2 1 0 0 11 1 1 0 0 11 1 1 0 0
14 1 1 0 0 12 1 0 0 0 12 1 0 0 0
6 0 0 0 0 14 1 0 0 0 14 1 0 0 0
6 0 0 0 0 1 0 0 0 0 1 0 0 0 0
7 0 0 0 0 1 0 0 0 0 1 0 0 0 0
7 0 0 0 0 1 0 0 0 0 0 0 0 0 0
7 0 0 0 0 1 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 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 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
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
9.7 59 5.0 4.3 3.7 6.6 5.1 4.5 4.0 3.6 65 5.1 4.5 4.0 3.5
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 12

PPC Prepayment Assumption Rates

Class JI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class JI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class JI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%
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*  The decrement tables for Class JI reflect only the Class JI 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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Security Group 13
PPC Prepayment Assumption Rates

Class IJ* Class IJ* Class IJ*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 106 96 93 89 86 110 99 96 93 89 110 100 96 93 89
February 2028 . . . 111 90 84 78 72 121 98 91 84 78 121 98 91 84 78
February 2029 . . . 118 84 75 66 58 133 95 85 75 60 132 94 84 74 65
February 2030 . . . 124 77 65 55 46 145 91 77 64 53 145 91 77 64 53
February 2031 . . . 131 70 56 44 35 150 82 65 52 41 150 82 66 52 41
February 2032 . . . 137 63 47 35 25 124 59 45 34 25 124 59 45 34 25
February 2033 . . . 135 52 37 26 17 18 7 5 4 2 18 7 5 4 2
February 2034 . . . 142 46 30 19 12 14 5 3 2 1 14 5 3 2 1
February 2035 . . . 111 30 19 11 7 15 4 2 1 1 15 4 2 1 1
February 2036 . . . 100 23 13 7 4 17 4 2 1 1 17 4 2 1 1
February 2037 . . . 101 19 10 5 2 18 3 2 1 0 19 3 2 1 0
February 2038 . . . 51 8 4 2 1 20 3 1 1 0 20 3 1 1 0
February 2039 . . . 13 1 1 0 0 19 2 1 0 0 19 2 1 0 0
February 2040 . . . 13 1 0 0 0 21 2 1 0 0 21 2 1 0 0
February 2041 . . . 14 1 0 0 0 23 1 0 0 0 23 1 0 0 0
February 2042 . . . 14 1 0 0 0 9 0 0 0 0 9 0 0 0 0
February 2043 . . . 15 0 0 0 0 10 0 0 0 0 10 0 0 0 0
February 2044 . . . 16 0 0 0 0 10 0 0 0 0 10 0 0 0 0
February 2045 . . . 17 0 0 0 0 11 0 0 0 0 10 0 0 0 0
February 2046 . . . 18 0 0 0 0 11 0 0 0 0 11 0 0 0 0
February 2047 . . . 19 0 0 0 0 13 0 0 0 0 13 0 0 0 0
February 2048 . . . 17 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2049 . . . 18 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2050 . . . 19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2051 . . . 20 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2052 . . . 21 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2053 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2054 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2055 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2056 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2057 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2058 . . . 11 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2059 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2060 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2073 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 133 71 58 49 41 84 61 53 46 4.1 84 61 53 4.6 4.1

*  The decrement tables for Class IJ reflect only the Class IJ 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 IJ Notional Balance at the Class IJ Interest Rate, Class IJ is entitled to the
Class IJ Deferred Interest Amount. No representation is made about the timing of distributions of the
Class IJ Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IJ.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 13
PPC Prepayment Assumption Rates

Class JF Class JF Class JF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 89 86 110 99 96 93 89 110 100 96 93 89
111 90 84 78 72 121 98 91 84 78 121 98 91 84 78
117 84 75 66 58 133 95 85 75 66 132 94 84 74 65
123 77 65 55 46 145 91 77 64 53 145 91 77 64 53
130 70 56 44 35 150 82 65 52 41 150 82 66 52 41
136 63 47 35 25 124 59 45 34 25 124 59 45 34 25
134 52 37 26 17 18 7 5 4 2 18 7 5 4 2
141 46 30 19 12 14 5 3 2 1 14 5 3 2 1
110 30 19 11 7 15 4 2 1 1 15 4 2 1 1
99 23 13 7 4 17 4 2 1 1 17 4 2 1 1
100 19 10 5 2 18 3 2 1 0 19 3 2 1 0
50 8 4 2 1 20 3 1 1 0 20 3 1 1 0
12 1 1 0 0 19 2 1 0 0 19 2 1 0 0
13 1 0 0 0 21 2 1 0 0 21 2 1 0 0
13 1 0 0 0 23 1 0 0 0 23 1 0 0 0
14 1 0 0 0 9 0 0 0 0 9 0 0 0 0
15 0 0 0 0 10 0 0 0 0 10 0 0 0 0
16 0 0 0 0 10 0 0 0 0 10 0 0 0 0
16 0 0 0 0 11 0 0 0 0 10 0 0 0 0
17 0 0 0 0 11 0 0 0 0 11 0 0 0 0
18 0 0 0 0 13 0 0 0 0 13 0 0 0 0
17 0 0 0 0 1 0 0 0 0 1 0 0 0 0
17 0 0 0 0 1 0 0 0 0 1 0 0 0 0
18 0 0 0 0 0 0 0 0 0 0 0 0 0 0
19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
20 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
10 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 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
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 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
132 7.1 5.8 4.9 4.1 84 6.1 5.3 4.6 4.1 84 0.1 5.3 4.6 4.1
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Security Group 14
PPC Prepayment Assumption Rates

Class IK* Class IK* Class IK*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 106 97 95 92 89 110 102 99 96 93 110 102 99 96 93
February 2028 . . . 111 93 87 82 77 122 102 96 90 84 123 103 96 90 85
February 2029 . . . 118 88 79 71 64 135 101 91 82 73 136 102 92 82 74
February 2030 . . . 124 82 70 60 51 149 98 85 73 62 150 100 86 74 63
February 2031 . . . 131 75 62 50 40 150 88 73 59 48 153 89 74 61 49
February 2032 . . . 138 68 53 41 31 165 84 65 51 39 168 85 67 52 40
February 2033 . . . 130 56 41 30 21 95 43 32 24 17 97 44 33 24 18
February 2034 . . . 138 50 34 23 16 16 6 4 3 2 17 6 4 3 2
February 2035 . . . 144 43 28 18 11 16 5 3 2 1 17 5 3 2 1
February 2036 . . . 134 34 21 12 7 12 3 2 1 1 13 3 2 1 1
February 2037 . . . 139 29 16 9 4 13 3 1 1 0 14 3 1 1 0
February 2038 . . . 138 23 12 6 3 14 2 1 1 0 15 2 1 1 0
February 2039 . . . 83 11 5 2 1 1 0 0 0 0 1 0 0 0 0
February 2040 . . . 86 9 4 2 1 1 0 0 0 0 1 0 0 0 0
February 2041 . . . 14 1 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2042 . . . 10 1 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2043 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2044 . . . 11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2045 . . . 11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2046 . . . 12 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2047 . . . 13 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2048 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2049 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2050 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2051 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2052 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2053 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2054 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2055 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2056 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2057 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2058 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2059 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2073 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 134 81 6.6 55 47 78 7.0 62 55 48 7.6 69 6.2 5.4 4.8

*  The decrement tables for Class IK reflect only the Class IK 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 IK Notional Balance at the Class IK Interest Rate, Class IK is entitled to
the Class IK Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IK Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class IK.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 14
PPC Prepayment Assumption Rates

Class KF Class KF Class KF

3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR

3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 95 92 89 110 102 99 96 93 110 102 99 96 93
11 93 87 82 77 122 102 96 90 84 123 103 96 90 85
117 88 79 71 64 135 101 91 82 73 136 102 92 82 74
123 82 70 60 51 149 98 85 73 62 150 100 86 74 63
130 75 62 50 40 150 88 73 59 48 153 89 74 61 49
137 68 53 41 31 165 84 65 51 39 168 85 67 52 40
129 56 41 30 21 95 43 32 24 17 97 44 33 24 18
136 50 34 23 16 16 17

142 43 28 18 1 16 17

132 34 21 12 12 13

137 29 16 13 14

136 23 12 14 15
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133 81 6.6 5.5 4.7 78 7.0 062 5.5 4.8 76 69 02 5.4 4.8
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 15
PPC Prepayment Assumption Rates

Class FL Class FL Class FL
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 94 91 88 110 101 98 95 92 110 101 98 95 92
111 92 86 80 74 122 101 94 88 81 122 101 94 88 82
117 86 77 69 61 134 99 89 79 70 135 99 89 79 70
123 80 68 58 49 148 96 82 70 59 149 96 83 70 59
130 73 59 48 38 158 89 72 58 47 159 90 73 59 47
137 66 51 38 29 146 72 56 43 33 147 73 57 44 33
138 57 41 29 20 49 21 16 12 8 50 22 16 12 9
145 50 34 22 14 14 5 3 2 1 15 5 3 2 1
125 37 23 15 9 15 4 3 2 1 15 4 3 2 1
124 30 18 10 6 14 3 2 1 1 14 3 2 1 1
129 26 14 7 4 15 3 1 1 0 16 3 2 1 0
115 18 9 4 2 17 2 1 1 0 17 2 1 1 0
40 5 3 1 0 9 1 0 0 0 9 1 0 0 0
42 4 2 1 0 9 1 0 0 0 9 1 0 0 0
13 1 0 0 0 10 1 0 0 0 10 1 0 0 0
12 1 0 0 0 6 0 0 0 0 6 0 0 0 0
12 0 0 0 0 7 0 0 0 0 7 0 0 0 0
13 0 0 0 0 8 0 0 0 0 7 0 0 0 0
14 0 0 0 0 8 0 0 0 0 8 0 0 0 0
14 0 0 0 0 9 0 0 0 0 9 0 0 0 0
15 0 0 0 0 10 0 0 0 0 10 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 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
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
135 7.7 6.3 5.2 4.4 81 6.6 5.8 5.1 4.5 80 0.6 5.8 5.1 4.5
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 2061 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 15

PPC Prepayment Assumption Rates

Class LI*

3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class LI*

9.60000% 30-day Average SOFR

8.86000% One-Year CMT

Class LI*

15.54000% 30-day Average SOFR

14.25000% One-Year CMT
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5.1 4.5

*  The decrement tables for Class LI reflect only the Class LI 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 LI Notional Balance at the Class LI Interest Rate, Class LI is entitled to the
Class LI Deferred Interest Amount. No representation is made about the timing of distributions of the
Class LI Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class LI.
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Security Groups 8,9, 10, 11, 12, 13, 14 and 15
PPC Prepayment Assumption Rates

Class IB* Class IB* Class IB*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
February 2028 . . . 111 92 85 79 74 121 100 93 87 80 122 100 93 87 81
February 2029 . . . 117 86 77 68 60 134 98 87 78 69 133 98 87 78 69
February 2030 . . . 124 79 68 57 48 146 94 80 68 57 146 94 80 68 57
February 2031 . . . 131 72 58 47 37 140 79 65 52 42 141 80 65 53 42
February 2032 . . . 137 65 49 37 28 137 68 52 40 30 139 68 53 41 31
February 2033 . . . 124 51 37 26 18 69 30 22 1 11 70 30 22 16
February 2034 . . . 129 44 30 20 13 14 14 2
February 2035 . . . 123 36 23 14 8 12 12
February 2036 . . . 121 29 17 10 12 12
February 2037 . . . 122 24 1 13 13
February 2038 . . . 101 16 13 13
February 2039 . . . 61 8 9 9
February 2040 . . . 48 10 10
February 2041 . . . 10 11 11
February 2042 . . . 9
February 2043 . . . 10
February 2044 . . . 10
February 2045 . . . 11
February 2046 . . . 11
February 2047 . . . 12

February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 2061 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .
February 2072 . . .
February 2073 an
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 130 75 61 51 44 79 65 57 50 44 78 64 57 50 44

*  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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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .

February 2066 .

February 2067 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 16
PPC Prepayment Assumption Rates

Class FM Class FM Class FM
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 94 91 88 110 102 99 95 92 111 102 99 96 93
111 92 87 81 75 123 102 95 89 83 123 102 96 89 83
116 87 78 70 62 136 101 91 81 72 137 101 91 81 72
122 81 69 59 50 151 99 84 72 61 152 99 85 72 61
128 74 60 49 39 157 90 74 60 48 158 91 74 60 48
135 67 52 39 30 167 83 64 49 37 169 83 64 49 37
132 56 41 29 21 132 55 40 29 20 133 56 41 29 20
138 50 34 23 15 9 3 2 2 1 10 3 2 2 1
145 44 28 17 10 10 3 2 1 1 10 3 2 1 1
148 37 22 12 7 11 3 2 1 0 11 3 2 1 0
148 30 16 8 4 12 2 1 1 0 13 2 1 1 0
153 24 12 6 3 13 2 1 0 0 14 2 1 0 0
117 15 6 3 1 3 0 0 0 0 3 0 0 0 0
8 1 0 0 0 3 0 0 0 0 3 0 0 0 0
8 1 0 0 0 4 0 0 0 0 4 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
9 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
2 0 0 0 0 0 0 0 0 0 0 0 0 0 0
3 0 0 0 0 1 0 0 0 0 1 0 0 0 0
3 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
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
13.1 8.0 6.5 5.4 4.5 74 6.8 6.0 5.3 4.7 73 6.7 6.0 5.3 4.6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .

February 2066 .

February 2067 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 16
PPC Prepayment Assumption Rates

Class MF Class MF Class MF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% One-Year CMT

0% 75% 100% 125% 150% 0% 75% 100% 125% 150% 0% 75% 100% 125% 150%

131 67 52 39 30 166 83 64 49 37 169 83 64 49 37
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13.0 8.0 65 54 45 74 68 6.0 5.3 4.7 73 67 00 5.3 4.6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .

February 2066 .

February 2067 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 16

PPC Prepayment Assumption Rates

Class MI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class MI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class MI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

137 67 52 39 30

133 56 41 29 21
140 50 34 23 15
148 44 28 17 10
151 37 22 12 7
151 30 16 8 4
157 24 12 6 3
120 15 6 3 1
8 1 0 0 0

8 1 0 0 0

9 0 0 0 0

9 0 0 0 0

9 0 0 0 0
10 0 0 0 0
10 0 0 0 0
11 0 0 0 0
3 0 0 0 0

3 0 0 0 0

3 0 0 0 0

3 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

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

0 0 0 0 0

(w}
(w}
(e}
(e}
(e}

131 80 65 54 45
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169 83 64 49 37
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*  The decrement tables for Class MI reflect only the Class MI 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 MI Notional Balance at the Class MI Interest Rate, Class MI is entitled to
the Class MI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class MI Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class MI.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 17
PPC Prepayment Assumption Rates

Class FN Class FN Class FN
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
110 91 85 79 73 121 100 93 86 80 122 100 93 87 81
115 85 76 68 60 134 98 87 78 69 134 98 88 78 69
120 79 67 57 48 148 95 80 68 57 145 93 79 67 57
126 72 58 46 37 140 79 64 52 42 141 80 65 52 42
132 65 49 37 28 135 66 51 39 29 136 67 52 39 30
120 51 37 26 18 76 32 24 17 12 78 33 24 18 12
122 44 30 20 13 11 11
117 36 23 14 8 9 9
115 29 17 10 10 10
111 23 12 11 11
96 16 10 10
64 9 9 9
54 9 9
6 11 10
6
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Security Group 17
PPC Prepayment Assumption Rates

Class IL* Class IL* Class IL*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
February 2028 . . . 111 91 85 79 73 121 100 93 86 80 122 100 93 87 81
February 2029 . . . 117 85 76 68 60 134 98 87 78 69 135 98 88 78 69
February 2030 . . . 123 79 67 57 48 148 95 80 68 57 145 93 79 67 57
February 2031 . . . 130 72 58 46 37 140 79 64 52 42 141 80 65 52 42
February 2032 . . . 136 65 49 37 28 135 66 51 39 29 136 67 52 39 30
February 2033 . . . 124 51 37 26 18 76 32 24 17 12 78 33 24 18 12
February 2034 . . . 127 44 30 20 13 11 4 3 2 1 11 4 3 2 1
February 2035 . . . 123 36 23 14 8 9 2 2 1 1 9 3 2 1 1
February 2036 . . . 121 29 17 10 5 10 2 1 1 0 10 2 1 1 0
February 2037 . . . 118 23 12 6 3 11 2 1 1 0 11 2 1 1 0
February 2038 . . . 102 16 8 4 2 10 1 1 0 0 10 1 1 0 0
February 2039 . . . 68 9 4 2 1 9 1 0 0 0 9 1 0 0 0
February 2040 . . . 58 6 2 1 0 10 1 0 0 0 9 1 0 0 0
February 2041 . . . 6 0 0 0 0 11 1 0 0 0 10 1 0 0 0
February 2042 . . . 7 0 0 0 0 2 0 0 0 0 1 0 0 0 0
February 2043 . . . 7 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2044 . . . 7 0 0 0 0 2 0 0 0 0 1 0 0 0 0
February 2045 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2046 . . . 8 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2047 . . . 9 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2048 . . . 7 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2049 . . . 7 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2050 . . . 8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2051 . . . 8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2052 . . . 8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2053 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2054 . . . 2 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2055 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2056 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2057 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2058 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2059 . . . 1 0 0 0 0 2 0 0 0 0 2 0 0 0 0
February 2060 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0

February 2073 an

thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 129 75 61 51 43 78 64 57 50 44 77 64 56 50 44

*  The decrement tables for Class IL reflect only the Class IL 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 IL Notional Balance at the Class IL Interest Rate, Class IL is entitled to the
Class IL Deferred Interest Amount. No representation is made about the timing of distributions of the
Class IL Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IL.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 17
PPC Prepayment Assumption Rates

Class LF Class LF Class LF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
109 91 85 79 73 121 100 93 86 80 122 100 93 87 81
114 85 76 68 60 134 98 87 78 69 134 98 88 78 69
119 79 67 57 48 148 95 80 68 57 145 93 79 67 57
125 72 58 46 37 140 79 64 52 42 141 80 65 52 42
130 65 49 37 28 135 66 51 39 29 136 67 52 39 30
118 51 37 26 18 76 32 24 17 12 78 33 24 18 12
120 44 30 20 13 11 11
115 36 23 14 8 9 9
113 29 17 10 10 10
109 23 12 11 11
94 16 10 10
63 9 9 9
53 9 9
6 10 10
6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 17
PPC Prepayment Assumption Rates

Class NF Class NF Class NF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
109 91 85 79 73 121 100 93 86 80 122 100 93 87 81
114 85 76 68 60 134 98 87 78 69 134 98 88 78 69
120 79 67 57 48 148 95 80 68 57 145 93 79 67 57
125 72 58 46 37 140 79 64 52 42 141 80 65 52 42
131 65 49 37 28 135 66 51 39 29 136 67 52 39 30
118 51 37 26 18 76 32 24 17 12 78 33 24 18 12
120 44 30 20 13 11 11
116 36 23 14 8 9 9
113 29 17 10 10 10
109 23 12 11 11
95 16 10 10
63 9 9 9
53 9 9
6 10 10
6
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 18
PPC Prepayment Assumption Rates

Class FP Class FP Class FP
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% One-Year CMT

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

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .

February 2059 .

February 2060 an
thereafter . . . .

d

Weighted Average
Life (years) . . .

Security Group 18

PPC Prepayment Assumption Rates

Class PI*
3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class PI*
9.60000% 30-day Average SOFR
8.86000% One-Year CMT

Class PI*
15.54000% 30-day Average SOFR
14.25000% One-Year CMT

0% 75% 100% 125% 150%

123 72 59 48 39
129 04 50 38 28

120 50 36 20 18
25 10 7 5 3
22 7 5 3 2
23 6 4 2 1
24 5 3 2 1
24 4 2 1 1

5 1 0 0 0
5 0 0 0 0
5 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
4 0 0 0 0
5 0 0 0 0
5 0 0 0 0
5 0 0 0 0
5 0 0 0 0
6 0 0 0 0
6 0 0 0 0
6 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

82 53 45 3.9 3.4
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5 2 1 1 0
6 1 1 1 0
6 1 1 0 0
7 1 1 0 0
6 1 0 0 0
6 1 0 0 0
7 1 0 0 0
8 0 0 0 0
3 0 0 0 0
2 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
0 0 0 0 0
0 0 0 0 0
0 0 0 0 0

58 45 40 3.6 3.2
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*  The decrement tables for Class PI reflect only the Class PI 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 PI Notional Balance at the Class PI Interest Rate, Class PI is entitled to
the Class PI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class PI Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class PI.
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Security Group 19
PPC Prepayment Assumption Rates

Class IP* Class IP* Class IP*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 89 86 110 99 96 93 89 110 100 96 93 89
February 2028 . . . 111 90 84 78 72 121 98 91 84 78 121 98 91 84 78
February 2029 . . . 117 84 75 66 58 133 95 85 75 60 132 94 84 74 65
February 2030 . . . 123 77 65 55 46 145 91 77 64 53 145 91 77 64 53
February 2031 . . . 130 70 56 44 35 150 82 65 52 41 150 82 66 52 41
February 2032 . . . 136 63 47 35 25 124 59 45 34 25 124 59 45 34 25
February 2033 . . . 134 52 37 26 17 18 7 5 4 2 18 7 5 4 2
February 2034 . . . 141 46 30 19 12 14 5 3 2 1 14 5 3 2 1
February 2035 . . . 110 30 19 11 7 15 4 2 1 1 15 4 2 1 1
February 2036 . . . 99 23 13 7 4 17 4 2 1 1 17 4 2 1 1
February 2037 . . . 100 19 10 5 2 18 3 2 1 0 19 3 2 1 0
February 2038 . . . 50 8 4 2 1 20 3 1 1 0 20 3 1 1 0
February 2039 . . . 12 1 1 0 0 19 2 1 0 0 19 2 1 0 0
February 2040 . . . 13 1 0 0 0 21 2 1 0 0 21 2 1 0 0
February 2041 . . . 13 1 0 0 0 23 1 0 0 0 23 1 0 0 0
February 2042 . . . 14 1 0 0 0 9 0 0 0 0 9 0 0 0 0
February 2043 . . . 15 0 0 0 0 10 0 0 0 0 10 0 0 0 0
February 2044 . . . 16 0 0 0 0 10 0 0 0 0 10 0 0 0 0
February 2045 . . . 16 0 0 0 0 11 0 0 0 0 10 0 0 0 0
February 2046 . . . 17 0 0 0 0 11 0 0 0 0 11 0 0 0 0
February 2047 . . . 18 0 0 0 0 13 0 0 0 0 13 0 0 0 0
February 2048 . . . 17 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2049 . . . 17 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2050 . . . 18 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2051 . . . 19 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2052 . . . 20 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2053 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2054 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2055 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2056 . . . 9 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2057 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2058 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2059 . . . 1 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2073 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 132 7.1 58 4.9 4.1 84 6.1 53 4.6 4.1 84 6.1 53 4.6 4.1

*  The decrement tables for Class IP reflect only the Class IP 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 IP Notional Balance at the Class IP Interest Rate, Class IP is entitled to
the Class IP Deferred Interest Amount. No representation is made about the timing of distributions of
the Class TP Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class IP.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 19
PPC Prepayment Assumption Rates

Class PF Class PF Class PF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 96 93 89 86 110 99 96 93 89 110 100 96 93 89
109 90 84 78 72 121 98 91 84 78 121 98 91 84 78
114 84 75 66 58 133 95 85 75 66 131 94 84 74 65
120 77 65 55 46 145 91 77 64 53 144 91 77 64 53
125 70 56 44 35 150 82 65 52 41 150 82 66 52 41
129 63 47 35 25 124 59 45 34 25 124 59 45 34 25
127 52 37 26 17 18 7 5 4 2 18 7 5 4 2
133 46 30 19 12 14 5 3 2 1 14 5 3 2 1
103 30 19 11 7 15 4 2 1 1 15 4 2 1 1
92 23 13 7 4 17 4 2 1 1 17 4 2 1 1
92 19 10 5 2 18 3 2 1 0 19 3 2 1 0
46 8 4 2 1 20 3 1 1 0 20 3 1 1 0
11 1 1 0 0 19 2 1 0 0 19 2 1 0 0
12 1 0 0 0 21 2 1 0 0 21 2 1 0 0
12 1 0 0 0 23 1 0 0 0 23 1 0 0 0
13 1 0 0 0 9 0 0 0 0 9 0 0 0 0
13 0 0 0 0 10 0 0 0 0 10 0 0 0 0
14 0 0 0 0 10 0 0 0 0 10 0 0 0 0
14 0 0 0 0 11 0 0 0 0 10 0 0 0 0
15 0 0 0 0 11 0 0 0 0 11 0 0 0 0
16 0 0 0 0 13 0 0 0 0 13 0 0 0 0
14 0 0 0 0 1 0 0 0 0 1 0 0 0 0
15 0 0 0 0 1 0 0 0 0 1 0 0 0 0
16 0 0 0 0 0 0 0 0 0 0 0 0 0 0
16 0 0 0 0 0 0 0 0 0 0 0 0 0 0
17 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 1 0 0 0 0 1 0 0 0 0
8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
7 0 0 0 0 1 0 0 0 0 1 0 0 0 0
8 0 0 0 0 1 0 0 0 0 1 0 0 0 0
8 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 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
128 7.1 5.8 4.9 4.1 84 6.1 5.3 4.6 4.1 84 0.1 5.3 4.6 4.1
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 20
PPC Prepayment Assumption Rates

Class FQ Class FQ Class FQ
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
104 97 95 92 89 110 102 99 96 93 110 102 99 96 93
109 93 87 82 77 122 102 96 90 84 122 103 96 90 85
114 88 79 71 64 135 101 91 82 73 135 102 92 82 74
119 82 70 60 51 149 98 85 73 62 150 100 86 74 63
124 75 62 50 40 150 88 73 59 48 152 89 74 61 49
129 08 53 41 31 164 84 65 51 39 168 85 67 52 40
122 56 41 30 21 94 43 32 24 17 97 44 33 24 18
127 50 34 23 16 16 17
131 43 28 18 1 16 17
121 34 21 12 12 13
125 29 16 13 14
124 23 12 14 15
73 11 1
75
12
8
9
9
9
10
10
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132 81 6.6 5.5 4.7 78 7.0 062 5.5 4.8 76 69 02 5.4 4.8
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Security Group 20
PPC Prepayment Assumption Rates

Class QI* Class QI* Class QI*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . .. 105 97 95 92 89 110 102 99 96 93 110 102 99 96 93
February 2028 . . . 111 93 87 82 77 122 102 96 90 84 123 103 96 90 85
February 2029 . . . 117 88 79 71 64 135 101 91 82 73 136 102 92 82 74
February 2030 . . . 123 82 70 60 51 149 98 85 73 62 150 100 86 74 63
February 2031 . . . 130 75 62 50 40 150 88 73 59 48 153 89 74 61 49
February 2032 . . . 137 68 53 41 31 165 84 65 51 39 168 85 67 52 40
February 2033 . . . 129 56 41 30 21 95 43 32 24 17 97 44 33 24 18
February 2034 . . . 136 50 34 23 16 16 6 4 3 2 17 6 4 3 2
February 2035 . . . 142 43 28 18 11 16 5 3 2 1 17 5 3 2 1
February 2036 . . . 132 34 21 12 7 12 3 2 1 1 13 3 2 1 1
February 2037 . . . 137 29 16 9 4 13 3 1 1 0 14 3 1 1 0
February 2038 . . . 136 23 12 6 3 14 2 1 1 0 15 2 1 1 0
February 2039 . . . 81 11 5 2 1 1 0 0 0 0 1 0 0 0 0
February 2040 . . . 84 9 4 2 1 1 0 0 0 0 1 0 0 0 0
February 2041 . . . 14 1 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2042 . . . 9 1 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2043 . . . 10 0 0 0 0 1 0 0 0 0 1 0 0 0 0
February 2044 . . . 10 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2045 . . . 11 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2046 . . . 12 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2047 . . . 12 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2048 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2049 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2050 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2051 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2052 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2053 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2054 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2055 . . . 1 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2056 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2057 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2058 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2059 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2060 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2061 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2062 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2063 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2064 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2065 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2066 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2067 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2068 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2069 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2070 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2071 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2072 . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
February 2073 an
thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 133 81 6.6 55 47 78 7.0 62 55 48 7.6 69 6.2 5.4 4.8

*  The decrement tables for Class QI reflect only the Class QI 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 QI Notional Balance at the Class QI Interest Rate, Class QI is entitled to
the Class QI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class QI Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class QI.
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 21
PPC Prepayment Assumption Rates

Class FT Class FT Class FT
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 94 91 88 110 101 98 95 92 110 101 98 95 92
109 92 86 80 74 122 101 94 88 81 122 101 94 88 82
114 86 77 69 61 134 99 89 79 70 135 99 89 79 70
120 80 68 58 49 148 96 82 70 59 149 96 83 70 59
125 73 59 48 38 157 89 72 58 47 159 90 73 59 47
131 66 51 38 29 145 72 56 43 33 147 73 57 44 33
131 57 41 29 20 48 21 16 12 8 50 22 16 12 9
137 50 34 22 14 14 5 3 2 1 15 5 3 2 1
117 37 23 15 9 15 4 3 2 1 15 4 3 2 1
115 30 18 10 6 14 3 2 1 1 14 3 2 1 1
119 26 14 7 4 15 3 1 1 0 16 3 2 1 0
106 18 9 4 2 17 2 1 1 0 17 2 1 1 0
37 5 3 1 0 9 1 0 0 0 9 1 0 0 0
38 4 2 1 0 9 1 0 0 0 9 1 0 0 0
12 1 0 0 0 10 1 0 0 0 10 1 0 0 0
10 1 0 0 0 6 0 0 0 0 6 0 0 0 0
11 0 0 0 0 7 0 0 0 0 7 0 0 0 0
11 0 0 0 0 7 0 0 0 0 7 0 0 0 0
12 0 0 0 0 8 0 0 0 0 8 0 0 0 0
12 0 0 0 0 9 0 0 0 0 9 0 0 0 0
13 0 0 0 0 10 0 0 0 0 10 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5 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
6 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
6 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
133 7.7 6.3 5.2 4.4 81 6.6 5.8 5.1 4.5 80 0.6 5.8 5.1 4.5
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 20601 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 21
PPC Prepayment Assumption Rates

Class TF Class TF Class TF
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
105 97 94 91 88 110 101 98 95 92 110 101 98 95 92
110 92 86 80 74 122 101 94 88 81 122 101 94 88 82
115 86 77 69 61 134 99 89 79 70 135 99 89 79 70
120 80 68 58 49 148 96 82 70 59 149 96 83 70 59
126 73 59 48 38 157 89 72 58 47 159 90 73 59 47
132 66 51 38 29 146 72 56 43 33 147 73 57 44 33
132 57 41 29 20 49 21 16 12 8 50 22 16 12 9
139 50 34 22 14 14 5 3 2 1 15 5 3 2 1
118 37 23 15 9 15 4 3 2 1 15 4 3 2 1
117 30 18 10 6 14 3 2 1 1 14 3 2 1 1
121 26 14 7 4 15 3 1 1 0 16 3 2 1 0
108 18 9 4 2 17 2 1 1 0 17 2 1 1 0
37 5 3 1 0 9 1 0 0 0 9 1 0 0 0
39 4 2 1 0 9 1 0 0 0 9 1 0 0 0
12 1 0 0 0 10 1 0 0 0 10 1 0 0 0
11 1 0 0 0 6 0 0 0 0 6 0 0 0 0
11 0 0 0 0 7 0 0 0 0 7 0 0 0 0
12 0 0 0 0 8 0 0 0 0 7 0 0 0 0
12 0 0 0 0 8 0 0 0 0 8 0 0 0 0
13 0 0 0 0 9 0 0 0 0 9 0 0 0 0
13 0 0 0 0 10 0 0 0 0 10 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
8 0 0 0 0 0 0 0 0 0 0 0 0 0 0
5 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
6 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
6 0 0 0 0 0 0 0 0 0 0 0 0 0 0
7 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
133 7.7 6.3 5.2 4.4 81 6.6 5.8 5.1 4.5 80 0.6 5.8 5.1 4.5
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Distribution Date

Initial Percent . . .
February 2027 . . .
February 2028 . . .
February 2029 . . .
February 2030 . . .
February 2031 . . .
February 2032 . . .
February 2033 . . .
February 2034 . . .
February 2035 . . .
February 2036 . . .
February 2037 . . .
February 2038 . . .
February 2039 . . .
February 2040 . . .
February 2041 . . .
February 2042 . . .
February 2043 . . .
February 2044 . . .
February 2045 . . .
February 2046 . . .
February 2047 . . .
February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 2061 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .

February 2072 .

February 2073 an
thereafter . . . .

Weighted Average

Life (years) .

Security Group 21

PPC Prepayment Assumption Rates

Class TT*

3.66000% 30-day Average SOFR
3.47000% One-Year CMT

Class TT*

9.60000% 30-day Average SOFR

8.86000% One-Year CMT

Class TT*

15.54000% 30-day Average SOFR

14.25000% One-Year CMT
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5.1 4.5

*  The decrement tables for Class TI reflect only the Class TI 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 TI Notional Balance at the Class TI Interest Rate, Class TI is entitled to
the Class TI Deferred Interest Amount. No representation is made about the timing of distributions of
the Class TT Deferred Interest Amount other than that such amount will be paid no later than the Final
Distribution Date for Class TI.
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Security Groups 8, 9, 10, 11, 12, 13, 14, 15, 16, 17, 18, 19, 20 and 21
PPC Prepayment Assumption Rates

Class IM* Class IM* Class IM*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 90 87 110 100 97 94 91 110 101 97 94 91
February 2028 . . . 111 92 85 79 74 121 100 93 87 81 122 100 93 87 81
February 2029 . . . 117 86 77 68 60 134 98 88 78 69 133 98 87 78 69
February 2030 . . . 124 79 68 57 48 146 94 80 68 57 146 94 80 68 57
February 2031 . . . 130 72 58 47 37 140 80 65 53 42 142 80 66 53 42
February 2032 . . . 136 65 49 37 28 137 68 52 40 30 139 69 53 41 31
February 2033 . . . 124 51 37 26 18 70 30 22 1 723 23 17
February 2034 . . . 129 45 30 20 13 13 13
February 2035 . . . 123 36 23 14 8 12 12
February 2036 . . . 120 29 17 10 12 12
February 2037 . . . 121 24 1 13 13
February 2038 . . . 103 16 13 13
February 2039 . . . 62 8 9 8
February 2040 . . . 48 9 9
February 2041 . . . 9 1 1
February 2042 . . . 9
February 2043 . . . 9
February 2044 . . . 10
February 2045 . . . 10
February 2046 . . . 11
February 2047 . . . 12

February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 2061 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .
February 2072 . . .
February 2073 an
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 130 75 61 51 44 78 65 57 50 44 77 64 57 50 44

*  The decrement tables for Class IM reflect only the Class IM 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 IM Notional Balance at the Class IM Interest Rate, Class IM is entitled to
the Class IM Deferred Interest Amount. No representation is made about the timing of distributions of
the Class IM Deferred Interest Amount other than that such amount will be paid no later than the
Final Distribution Date for Class IM.
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Security Groups 16, 17, 18, 19, 20 and 21
PPC Prepayment Assumption Rates

Class IC* Class IC* Class IC*
3.66000% 30-day Average SOFR 9.60000% 30-day Average SOFR 15.54000% 30-day Average SOFR
3.47000% One-Year CMT 8.86000% One-Year CMT 14.25000% 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
February 2027 . . . 105 96 93 90 87 110 100 97 94 91 110 101 98 94 91
February 2028 . . . 111 92 85 79 74 121 100 93 87 81 122 100 94 87 81
February 2029 . . . 117 86 77 68 60 134 98 88 78 69 133 98 87 78 69
February 2030 . . . 123 79 68 57 48 147 94 80 68 57 146 94 80 68 57
February 2031 . . . 130 72 59 47 37 141 80 65 53 42 142 81 66 53 43
February 2032 . . . 136 65 49 37 28 138 68 53 40 30 140 69 53 41 31
February 2033 . . . 124 51 37 26 18 71 31 23 1 73 3 23 17
February 2034 . .. 129 45 30 20 13 12 12
February 2035 . . . 122 36 23 14 8 12 12
February 2036 . . . 119 29 17 10 11 12
February 2037 . . . 120 24 1 13 13
February 2038 . . . 106 17 13 13
February 2039 . . . 63 8 8
February 2040 . . . 48
February 2041 . . . 9
February 2042 . . . 9
February 2043 . . . 9
February 2044 . . . 9
February 2045 . . . 10
February 2046 . . . 10
February 2047 . . . 1

February 2048 . . .
February 2049 . . .
February 2050 . . .
February 2051 . . .
February 2052 . . .
February 2053 . . .
February 2054 . . .
February 2055 . . .
February 2056 . . .
February 2057 . . .
February 2058 . . .
February 2059 . . .
February 2060 . . .
February 2061 . . .
February 2062 . . .
February 2063 . . .
February 2064 . . .
February 2065 . . .
February 2066 . . .
February 2067 . . .
February 2068 . . .
February 2069 . . .
February 2070 . . .
February 2071 . . .
February 2072 . . .
February 2073 an
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thereafter . . . . 0 0 0 0 0 0 0 0 0 0 0 0 0 0 0
Weighted Average
Life (years) . . . 130 75 61 51 44 78 65 57 50 44 77 64 57 50 44

*  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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Yield Considerations

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

e 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,

e 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,

e the investor’s own projection of 30-day Average SOFR and One-Year CMT under a variety of sce-
narios and

* in the case of the Group 4, 5, 6, 16, 17, 18, 19, 20 and 21 Securities, the investor’s own projec-
tion 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.

No 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, 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.

* 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.

e 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.

See “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.

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 prepay at the same rate at any one time. The timing of changes in the rate of pre-
payments may affect the actual yield to an investor, even if the average rate of principal prepayments is
consistent with the investor’s expectation. In general, the earlier a prepayment of principal on the related
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HECMs, the greater the effect on an investor’s yield. As a result, the effect on an investor’s yield of princi-
pal 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 reduction (or
increase) in the rate of principal prepayments.

One-Year CMT and 30-day Average SOFR: Effect on Yields of the Floating Rate Classes

Low levels of One-Year CMT and 30-day Average SOFR 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-Year CMT and 30-day Average SOFR because the rate on such Classes is capped at a maximum
rate described under “Terms Sheet — Interest Rates.” See “Risk Factors — The levels of awy interest rate
indices applicable to the Trust Assets or securities will affect payments and yields on the securities” in this
Supplement.

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 and at various constant levels of 30-day Average
SOFR and One-Year CMT.

The HECMs will not prepay or draw at any constant rate until maturity, and it is unlikely that
One-Year CMT or 30-day Average SOFR will remain constant. Moreover, it is likely that the HECMs will
experience actual prepayment 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 and the Group 4
through 6 and 16 through 21 Trust Assets 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
through 3 and 7 through 21 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 HECMs underlying the Group 4 through 6 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 CMT and (4) the purchase
price of each Class (expressed as a percentage of its original Class Notional Balance) plus accrued inter-
est is as indicated in the related table. The assumed purchase price is not necessarily that at which
actual sales will occur.
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SECURITY GROUP 1
Sensitivity of Class 10 to Prepayments
Assumed Price 9.00000%*
3.47000% One-Year CMT

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

3.60000% . ... (2.9% (6.60)% (10.3)% (13.9%

Sensitivity of Class IO to Prepayments
Assumed Price 9.00000%*
8.86000% One-Year CMT

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

9.60000% . .. ... 47.7)% (50.3)% (52.9% (55.60%

Sensitivity of Class IO to Prepayments
Assumed Price 9.00000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (49.3)% (51.7)% (54.D)% (56.6)%

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 2
Sensitivity of Class DI to Prepayments
Assumed Price 5.00000%*
3.47000% One-Year CMT

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

3.60000% . ..o (11.D% (14.9)% (17.7)% (21.00%

Sensitivity of Class DI to Prepayments
Assumed Price 5.00000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (79.6)% (82.3)% (85.2)% (88.3)%

Sensitivity of Class DI to Prepayments
Assumed Price 5.00000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (79.6)% (82.3)% (85.2)% (88.3)%

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 3
Sensitivity of Class ID to Prepayments
Assumed Price 8.25000%*
3.47000% One-Year CMT

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

3.60000% . ... (3.7% (7.3)% (10.9% (14.6)%

Sensitivity of Class ID to Prepayments
Assumed Price 8.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (53.3)% (56.00% (58.8)% (61.7)%

Sensitivity of Class ID to Prepayments
Assumed Price 8.25000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o (54.8)% (57.49)% (60.D)% (62.9%

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 GROUPS 1, 2 AND 3
Sensitivity of Class KI to Prepayments
Assumed Price 8.50000%*
3.47000% One-Year CMT

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

3.60000% . ... (3.9% (7.00% (10.7)% (14.9%

Sensitivity of Class KI to Prepayments
Assumed Price 8.50000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (49.00% (51.7)% (54.3)% (57.00%

Sensitivity of Class KI to Prepayments
Assumed Price 8.50000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (50.7)% (53.1)% (55.5)% (58.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 4
Sensitivity of Class Al to Prepayments
Assumed Price 3.75000%*
3.47000% One-Year CMT

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

3.60000% . ..o (11.5)% (14.2)% (17.1)% (20.1)%

Sensitivity of Class Al to Prepayments
Assumed Price 3.75000%*
7.39450% One-Year CMT

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

8.13700% . .. ... (33.00% (35.3)% (37.6)% (39.9%

Sensitivity of Class Al to Prepayments
Assumed Price 3.75000%*
11.31900% One-Year CMT

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

12.61400%. . . . ..o (37.7)% (40.1)% (42.9% (44.7)%

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 5
Sensitivity of Class IA to Prepayments
Assumed Price 5.50000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

3.60000% . ... (9.8)% (14.7)% (19.7)% (24.8)%

Sensitivity of Class IA to Prepayments
Assumed Price 5.50000%*
7.39450% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
813700% . ... ... e e e i

Sensitivity of Class IA to Prepayments
Assumed Price 5.50000%*
11.31900% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
12.61400%. . . . ... ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 6
Sensitivity of Class BI to Prepayments
Assumed Price 9.25000%*
3.47000% One-Year CMT

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

3.60000% . ... (1.6)% (6.00% (10.5)% (15.00%

Sensitivity of Class BI to Prepayments
Assumed Price 9.25000%*
7.39450% One-Year CMT

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

8.13700% . .. ... (18.1)% (22.6)% (26.5)% (30.4)%

Sensitivity of Class BI to Prepayments
Assumed Price 9.25000%*
11.31900% One-Year CMT

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

12.61400%. . . . ..o e o e R

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUPS 2, 3, 4, 5 AND 6
Sensitivity of Class CI to Prepayments
Assumed Price 7.25000%*
3.47000% One-Year CMT

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

3.60000% . ... (4.3)% (8.5)% 12.7)% (16.9%

Sensitivity of Class CI to Prepayments
Assumed Price 7.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (31.5)% (36.6)% (40.3)% (43.9)%

Sensitivity of Class CI to Prepayments
Assumed Price 7.25000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (64.1)% (67.3)% (70.4% (73.5)%

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 GROUPS 4, 5 AND 6
Sensitivity of Class IE to Prepayments
Assumed Price 7.00000%*
3.47000% One-Year CMT

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

3.60000% . ... (4.60)% (9.D% (13.7)% (18.4%

Sensitivity of Class IE to Prepayments
Assumed Price 7.00000%*
7.39450% One-Year CMT

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

8.13700% . ... ... 24.7)% (29.2)% (33.1)% (37.00%

Sensitivity of Class IE to Prepayments
Assumed Price 7.00000%*
11.31900% One-Year CMT

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

12.61400%. . . . ..o e o e R

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 7
Sensitivity of Class EI to Prepayments
Assumed Price 5.25000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

3.60000% . ... 9.9% (14.5)% (19.2)% (24.D)%

Sensitivity of Class EI to Prepayments
Assumed Price 5.25000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
9.60000% . . ... b e ke ke

Sensitivity of Class EI to Prepayments
Assumed Price 5.25000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 8
Sensitivity of Class GI to Prepayments
Assumed Price 4.50000%*
3.47000% One-Year CMT

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

3.60000% . ... (15.9% (20.0)% (24.7)% (29.9%

Sensitivity of Class GI to Prepayments
Assumed Price 4.50000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (54.8% (54.8)% (54.8)% (63.00%

Sensitivity of Class GI to Prepayments
Assumed Price 4.50000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (54.8)% (54.8)% (54.8)% (63.00%

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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SECURITY GROUP 9
Sensitivity of Class IG to Prepayments
Assumed Price 4.00000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

3.60000% . ... (17.9% 22.7)% (27.5)% (32.4)%

Sensitivity of Class IG to Prepayments
Assumed Price 4.00000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
9.60000% . . ... b e ke ke

Sensitivity of Class IG to Prepayments
Assumed Price 4.00000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 10
Sensitivity of Class HI to Prepayments
Assumed Price 2.25000%*
3.47000% One-Year CMT

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

3.60000% . ... (27.5)% (33.8)% (39.6)% (45.1)%

Sensitivity of Class HI to Prepayments
Assumed Price 2.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (58.3)% (58.3)% (58.3)% (58.3)%

Sensitivity of Class HI to Prepayments
Assumed Price 2.25000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (64.9% (64.9% (64.9% (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 11
Sensitivity of Class IH to Prepayments
Assumed Price 7.75000%*
3.47000% One-Year CMT

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

3.60000% . ... (0.2)% (4.60)% (9.2)% (13.8)%

Sensitivity of Class IH to Prepayments
Assumed Price 7.75000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (44.7)% (48.7)% (52.8)% (57.D)%

Sensitivity of Class IH to Prepayments
Assumed Price 7.75000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e o e R

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 12
Sensitivity of Class JI to Prepayments
Assumed Price 4.25000%*
3.47000% One-Year CMT

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

3.60000% . ... (8.9% (13.60)% (18.4% (23.2)%

Sensitivity of Class JI to Prepayments
Assumed Price 4.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (49.6)% (55.1D)% (58.4)% (60.9)%

Sensitivity of Class JI to Prepayments
Assumed Price 4.25000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (65.6)% (65.60)% (65.0)% (65.0)%

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 13
Sensitivity of Class IJ to Prepayments
Assumed Price 3.75000%*
3.47000% One-Year CMT

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

3.60000% . ... (19.6)% (24.60)% (29.6)% (34.5)%

Sensitivity of Class IJ to Prepayments
Assumed Price 3.75000%*
8.86000% One-Year CMT

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

9.60000% . . ... h e e e

Sensitivity of Class IJ to Prepayments
Assumed Price 3.75000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e 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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 14
Sensitivity of Class IK to Prepayments
Assumed Price 4.00000%*
3.47000% One-Year CMT

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

3.60000% . ..o (17.1D)% (21.6)% (26.2)% (30.8)%

Sensitivity of Class IK to Prepayments
Assumed Price 4.00000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (40.6)% (47.2)% (55.9% (65.1)%

Sensitivity of Class IK to Prepayments
Assumed Price 4.00000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (40.6)% (47.2)% (55.9% (65.2)%

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 LI to Prepayments
Assumed Price 4.00000%*
3.47000% One-Year CMT

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

3.60000% . ..o (17.7)% (22.5)% (27.2)% (31.9%

Sensitivity of Class LI to Prepayments
Assumed Price 4.00000%*
8.86000% One-Year CMT

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

9.60000% . . ... h e e e

Sensitivity of Class LI to Prepayments
Assumed Price 4.00000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e o e R

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUPS 8, 9, 10, 11, 12, 13, 14 AND 15
Sensitivity of Class IB to Prepayments
Assumed Price 4.25000%*

3.47000% One-Year CMT

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

3.60000% . ... (13.7)% (18.3)% (23.00% 27.7)%

Sensitivity of Class IB to Prepayments
Assumed Price 4.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (41.6)% (45.7)% (55.4)% (61.3)%

Sensitivity of Class IB to Prepayments
Assumed Price 4.25000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (42.00% (46.1)% (56.9)% (62.9)%

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 16
Sensitivity of Class MI to Prepayments
Assumed Price 1.75000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
3.60000% . ... 10.7% 6.2% 1.7% (2.9%

Sensitivity of Class MI to Prepayments
Assumed Price 1.75000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

9.60000% . .. ... (28.3)% (31.9% (35.4)% (39.00%

Sensitivity of Class MI to Prepayments
Assumed Price 1.75000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 17
Sensitivity of Class IL to Prepayments
Assumed Price 3.00000%*
3.47000% One-Year CMT

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

3.60000% . ..o 13.2% 8.7% 4.1% (0.60)%

Sensitivity of Class IL to Prepayments
Assumed Price 3.00000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (31.7)% (35.9% (39.7% (43.5)%

Sensitivity of Class IL to Prepayments
Assumed Price 3.00000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e 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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 18
Sensitivity of Class PI to Prepayments
Assumed Price 3.50000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
3.60000% . ... 14.3% 9.3% 4.2% (1.00%

Sensitivity of Class PI to Prepayments
Assumed Price 3.50000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

9.60000% . .. ... (33.7% (39.9% (46.2)% (52.6)%

Sensitivity of Class PI to Prepayments
Assumed Price 3.50000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 19
Sensitivity of Class IP to Prepayments
Assumed Price 3.50000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
3.60000% . ... 11.9% 7.2% 2.4% (2.5)%

Sensitivity of Class IP to Prepayments
Assumed Price 3.50000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

9.60000% . .. ... (57.49% (60.1)% (63.00% (65.8)%

Sensitivity of Class IP to Prepayments
Assumed Price 3.50000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 20
Sensitivity of Class QI to Prepayments
Assumed Price 4.25000%*
3.47000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
3.66000% . ... 12.7% 8.4% 4.0% (0.4)%

Sensitivity of Class QI to Prepayments
Assumed Price 4.25000%*
8.86000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%

9.60000% . . ... (20.7)% (24.3)% (27.7)% 31.D%

Sensitivity of Class QI to Prepayments
Assumed Price 4.25000%*
14.25000% One-Year CMT

PPC Prepayment Assumption Rates

30-day Average SOFR 75% 100% 125% 150%
15.54000%. . . . ... b e b ke

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUP 21
Sensitivity of Class TI to Prepayments
Assumed Price 3.00000%*
3.47000% One-Year CMT

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

3.60000% . ..o 11.5% 7.0% 2.4% 2.2%

Sensitivity of Class TI to Prepayments
Assumed Price 3.00000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (41.D% (43.7)% (46.9% (49.3)%

Sensitivity of Class TI to Prepayments
Assumed Price 3.00000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e 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.

Indicates that investors will suffer a loss of virtually all of their investment.
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SECURITY GROUPS 8,9, 10, 11, 12, 13, 14, 15, 16,17, 18, 19, 20 AND 21
Sensitivity of Class IM to Prepayments
Assumed Price 3.75000%*
3.47000% One-Year CMT

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

3.60000% . ..o (2.00% (6.5)% (11.1D)% (15.8)%

Sensitivity of Class IM to Prepayments
Assumed Price 3.75000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (37.7)% (41.99% (46.8)% (50.6)%

Sensitivity of Class IM to Prepayments
Assumed Price 3.75000%*
14.25000% One-Year CMT

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

15.54000%. . . . ... (43.2)% (47.3)% (57.9% (64.5)%

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 GROUPS 16, 17, 18, 19, 20 AND 21
Sensitivity of Class IC to Prepayments
Assumed Price 3.25000%*
3.47000% One-Year CMT

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

3.60000% . ..o 11.5% 7.0% 2.4% (2.3)%

Sensitivity of Class IC to Prepayments
Assumed Price 3.25000%*
8.86000% One-Year CMT

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

9.60000% . .. ... (30.7)% (34.5)% (38.D)% (41.8)%

Sensitivity of Class IC to Prepayments
Assumed Price 3.25000%*
14.25000% One-Year CMT

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

15.54000%. . . ..o e o e R

sl

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.

Indicates that investors will suffer a loss of virtually all of their investment.
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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, a Double
REMIC Series as to the Group 3 Trust Assets, a Double REMIC Series as to the Group 4 Trust Asset, a
Double REMIC Series as to the Group 5 Trust Asset, a Double REMIC Series as to the Group 6 Trust Asset,
a Double REMIC Series as to the Group 7 through 15 Trust Assets, a Double REMIC Series as to the
Group 16 Trust Asset, a Double REMIC Series as to the Group 17 Trust Asset, a Double REMIC Series as to
the Group 18 Trust Asset, a Double REMIC Series as to the Group 19 Trust Asset, a Double REMIC Series
as to the Group 20 Trust Asset and a Double REMIC Series as to the Group 21 Trust Asset, each for United
States federal income tax purposes. Separate REMIC elections will be made for the Group 1 Pooling
REMIC, the Group 1 Issuing REMIC, the Group 2 Pooling REMIC, the Group 2 Issuing REMIC, the Group 3
Pooling REMIC, the Group 3 Issuing REMIC, the Group 4 Pooling REMIC, the Group 4 Issuing REMIC, the
Group 5 Pooling REMIC, the Group 5 Issuing REMIC, the Group 6 Pooling REMIC, the Group 6 Issuing
REMIC, the Group 7 through 15 Pooling REMIC, the Group 7 through 15 Issuing REMIC, the Group 16
Pooling REMIC, the Group 16 Issuing REMIC, the Group 17 Pooling REMIC, the Group 17 Issuing REMIC,
the Group 18 Pooling REMIC, the Group 18 Issuing REMIC, the Group 19 Pooling REMIC, the Group 19
Issuing REMIC, the Group 20 Pooling REMIC, the Group 20 Issuing REMIC, the Group 21 Pooling REMIC
and the Group 21 Issuing REMIC.

Regular Securities

The Regular Securities will be treated as debt instruments issued by the Group 1 Issuing REMIC, the
Group 2 Issuing REMIC, the Group 3 Issuing REMIC, the Group 4 Issuing REMIC, the Group 5 Issuing
REMIC, the Group 6 Issuing REMIC, the Group 7 through 15 Issuing REMIC, the Group 16 Issuing REMIC,
the Group 17 Issuing REMIC, the Group 18 Issuing REMIC, the Group 19 Issuing REMIC, the Group 20
Issuing REMIC or the Group 21 Issuing REMIC, as applicable, for United States federal income tax pur-
poses. 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 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.
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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 7 through 15 Pooling REMIC and Group 7 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

Class RR3 Securities Group 3 Pooling REMIC and Group 3 Issuing REMIC

Class RR4 Securities Group 4 Pooling REMIC and Group 4 Issuing REMIC

Class RR5 Securities Group 5 Pooling REMIC and Group 5 Issuing REMIC

Class RR6 Securities Group 6 Pooling REMIC and Group 6 Issuing REMIC

Class RR16 Securities Group 16 Pooling REMIC and Group 16 Issuing REMIC
Class RR17 Securities Group 17 Pooling REMIC and Group 17 Issuing REMIC
Class RR18 Securities Group 18 Pooling REMIC and Group 18 Issuing REMIC
Class RR19 Securities Group 19 Pooling REMIC and Group 19 Issuing REMIC
Class RR20 Securities Group 20 Pooling REMIC and Group 20 Issuing REMIC
Class RR21 Securities Group 21 Pooling REMIC and Group 21 Issuing REMIC

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.

Under the One Big Beautiful Bill Act, an individual, trust or estate that holds Residual Securities
(directly or indirectly through a grantor trust, a partnership, an S corporation, a common trust fund, or a
non-publicly offered RIC) generally will not be eligible to deduct its allocable share of the Trust REMICs’
fees or expenses under Section 212 of the Code for any taxable year (including taxable years beginning on
or after January 1, 2026). This discussion supersedes the discussion in the Base Offering Circular under
“Certain United States Federal Income Tax Consequences — Tax Treatment of Residual Holders — Special
Considerations for Certain Types of Investors — Individuals and Pass Through Entities” regarding the
deductibility by such persons of such fees and expenses. Prospective investors in Residual Securities are
urged to consult with their tax advisors regarding the potential applicability of this legislation to their par-
ticular situation.

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.
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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.
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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) February 1, 2026 on the Delay Classes and (2) February 20,
2026 on the Floating Rate Classes and Classes GI, HI, 1B, IC, IG, IH, I, IK, IL, IM, IP, JI, LI, MI, PI, QI and
TI. The Sponsor may effect these transactions by sales to or through certain securities dealers. These deal-
ers 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 securi-
ties.

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



19 608°¢ 6 oo " SOH-TZ0T

19 €T6'S s o © T SOH-TZ0Z
09 %£06°S r o © T GOH-TZ0T
@F)(syruowr uy) (F)SIWOIH jJo dnoxo SILIRS
38V WOIH 91ey 1S2I9)U] 19SSV ISNI],
a3eroay SS0ID) I3eIAY
PaIYSoM Pa1ySom
arewrrxoxddy ewrxoxddy

SMO[[O] SE 2JE SONSLIDDEIBYD J8EIOAE Pajysiom ajewrxoidde asoym sueo]

o8e31ow ureled Aq payoeq 21e yorgym ‘sdnorn A11rndag aeredas Jo sasse[D DINTY WOIJ PIALIDD ST 1Y) SSB[D XIN UE ST JI SSB[D SOH-T1Z0Z BN 21UulD (/)
'SSEID XN (9)
JUUNIOT 24ANSOJISIT 2IVILf1140D SUljiopuy) ag7 Uy ,SoJVY 1S4]1U] — 102¢S SULLA], 29S8 (S)
'0707 Arenigog Jo Ae(q ssaursng 1s1y oyl JO S UONBWIOJUL UO Paseqd ()
"AOS OBWDIUUIS WOIJ 90UE[E( PAIEdUNT ) JO PBAISUI 9z07 ‘T Arenigay jo se juade uonednied oy £q Josuodg ayy 01 papraoid eiep

WOIj 2EdYNIDD SUIAIOpU[) Pale[al 91 JO 2dUE[eg [BUONON JO [edOULI] SSE[D JUIIND 9} SUuIsn paurelqo Sem Isnij, ul 2duefeg [euonoN Jo [edoulid ayl, (§)
"9zZ0Z Arenigag JO S oI SIOE] 21BdYNIa) SUIA[Iapu (7)
JR[NOIID) SULIRYO ased 2yl 01 [ xipuaddy ur sodA [, sse[D, Jopun paulgop sy (1)

® ® 001 000°00S'LT V/N 000000007 000°00S'LT  LdH 9£07 A1eniged  ZH/OVAH/LTd (© ONFTPSESE 9707 ‘Lz AIenigod (814 LOH-9ZOZ P d1uuio) 17

() ®) 00T 000°000%T V/N 00000000'T  000°000FT LdH 9,0z Areniqed  ZH/OVAH/LTI (© SINPTPSESS 9707 ‘L7 Arenuged ()43 LOH-9Z0Z 9PN SruurD 07

® ® 001 000°00¢°9 V/N 00000000T  000°005‘9 1dH 0L07 Arenigod  ZH/OVAH/ITA (© IVTFSESE 9707 ‘Lz Arenaqdd (A LOH-9Z07 ST duuin 61

®) ®) 00T 000°000°¢ V/N 00000000°T 000°000°¢ LdH 0,0z Areniged  ZH/DVAH/LTd ©) 0D¥T¥8¢8¢ 920T ‘LT Areniqag (®)Hd  LOH-9Z0Z 9P 2uUlD) 8T

® (€] 00T 019'8¢'Ty V/N 00000000°T 019'8¢'Ty JLdH 9L0z Arenugad  ZH/OVAH/ILTA © PV TYSC8E 9z07 ‘LT Arenigag (®)dD  LOH-9Z0Z 9P 21uuUlD) LT

®) (€] 00T L9€°€20°6 V/N 00000000°T L9€°€20°6 JLdH 0L07 Areniqoy ZH/OVMH/1TA ©) CACTHEESS 9z07 ‘LT Areniqag (®)Od  LOH-9Z0Z 9B 21uui) 91

0C S6L'S 0€0Z80¥¥6S' LT L98'ST8'TT 00T €8172866°0 87509878 (LdH)TLN  S£0T J2oquadad  A1d/OI/OVAH ©) LTITHEE]E 920z ‘0¢ Arenuef v $OH-920C 9B oIuul) 9

1< %0L9°S OTVITEY86L ST 96T HTE LT 00'T €9855966°0 120'98¢°L9 (LdH)TLN SLOZ 124010 ATA/OI/OVAH ©) 080T¥8E8E  STOT ‘8T TUIDAON o) CTH-CT0T 2B 21U <

(€8] ) %0TTLE8FOSO ST L9€°T¢8'9 ¢ 79°C68'LSH$ PEOVESEO'0 20L'765'89¢  (LAH)TLN TL0T Y2IeN X1d/O1/OVAH ©) LE[O08E]E 120T ‘0€ ‘ydIe O)dI  SOH-TZ0Z 2P| S1uurD 4
() (syruowr (%)SWD4AH Jo Isniy, ur (onsnay, Junoury (0)30108g soueeqg (1)2dAy, areq (1)2dAL, arey JoqunN aje( anssy sse[) SOLI0G Janss| dnoan
ur) ey SSE[D JO ur dueRg 3saI9u] 31e01J1II)D JeUOnON redoung  vonnqIusiq 3s2193U] 3s2I93U] dIsnd 1SSy
a8y 3s2123u] a8vjuadiog TEUOTION PpaxIdyaq Surdprapun  Jo redpurrg Teury Isniy,

WOIH SS0I9 0 redpuLIg aApEMWN) sse[)
a8eroAy EXIACTN Y arewnrxoxddy reuwsLo
Pa1ySom PaySom

aewnxoxddy ojewnxoxddy

$91e0111I9) SuIA[Iopun

a nqryxg

D-1


http:457,895.62

G "ttt T

T I

CT e al

N R I A

AR I 19

Qe o

dnoin SSE[D
39SSY ISniy,

:smof[og st ‘quoworddng syl Ul v IQIYXE pue (S19SSY Isnil, ¢T ysSnoryy / pue ¢ ysnoryy T dnoio ayy uidpopup suonedonied
oyl pue SIWDIH 2 JO SONSHIADBILYD) PIWNSSY — 1927S SWIL, Jopun Yioj 19s dnoio 19ssy Isni], paje[ol o) Sutdpropun suonedonied oyl pue SWDIH
91 JO SONSLIDDEBIBYD PAWINSSE ) dABY YOIy ‘sdnorn Anodoag aeredas Jo sasse[d DINAY 278 I PUe A[ 4D “Td ‘HA ‘Dd SIsSe[D LO0H-9Z07 2B 21UUID  (8)

D-2



220z W0BOV 798000 00°000°T6'T 8L'€09'S6¢ @ 00°08€'s 00°08€°S an %09€°0 %0050 %S8TT %S8T T %T6L'S 1 Appuop LN dvah-g 114 € V€'€99'€89 PE'€99'€89 EBGTVTOVPLTT  WIAL PAYIPOW €
220z WNBOV 798000 00°008'70€'L8 86°LESIS6'S (2D (G5} D (G5} an %09E°0 %0050 WHETT wHETT UEEL'S T Appuop LN Jead-T B SEITH'8SY 8y GLTLT'E66'8E  %ERGTVTOVPL T UPAID JO AUIT ¢
1207 12qUIarON - Z9L9)] 00°000°¢€9 000 000 () €UIz0's €120 a0 609€°0 %0007 018's L Ayuony LD deA- s L6076'1TL L6'026'1TL 0TLYE0BILES TT amuzL ¢
1202 19GWRAON 79900 00°006°TSL 6T 16°LeC681T (@D ©n D ©n a0 %09€°0 %WH08'T WHTE'S T fpuop LIND e o £6'998°720°02 OF6STHT6Ol  %TLYE0SITECTT  UpaId jo aur ¢
1207 19qWRAON €5CCAD 00°000°069 000 000 19 $E00S PE00¢ an %09€°0 %699 %STI'T %HEI's T Appuopy LN 4uaA-T € LY9ROETS 8611991 ULOLVTLISES'G woL ¢
1207 1QUAAON €966ID 00°SLE'TE8 91'720'8 @ [ 00°0LET 00°0LE'T an 9%09¢°0 %0ST L %09T'T %HO'S T Appuopy LD 4wk 114 9 GTLI'SEE 60TLT'SEE %T0LYTLISES'G WAL PAYIPOW ¢
1207 1PQUAION  €56¢3D 00'0$9'806'0L BOLESTRL (2D D ©n 6D an %0950 %E60T 865° T Appuop LD avakT 114 7 CO'OTVIOEY TYOISCILTE  %IOLKTLORER'G  WPADJo AT ¢
€207 Aenuel  (€2)L0S98L  00'SLG'HOS'EH 000 000 ©D) CCOPTEG L6ELO'EG o %BLYL'S 1 Appuop LN aeaky 114 B G0'LIZ'896'91 96 T8'9F 968989178908 bL amuaL ¢
€207 Aenue  (§2)L0S98L  00°ST6TZIHS 8LEICGEY6 (TD) () CLEOSHIL  SLE0S'9T a7 %6698° 1 Apuo Teakep 9 CLETPEEY'CE POTITEHL 089128008 L 2INUDL PAYIPOWN ¢
€207 Arenurf  (€2)L0S98L  00°0ST'68¢°ST 000 000 6 LOBLETL LLL69'0L a0 %906 %L89° T Aoy D 1eah-T 11 6 TTTEETZ6'TT LLUSTYSE %8989TTRI0S L wRL ¢
€207 Arenurf  (€2)L0S98L 00°08V'0ZE'0ZC  LOBESTZOST (D) 8y LOS6E689  T8TEI'999 an %188 %IITT %IITT WLILS 1 Auop IND vk I o 1TeeL 08 1TCeL08y 8989TZ8908FL ~ WHAL PAYIPON €
€207 Arenurf  (€2)L0S98L 00°996'SEL'06E'8  PO'6S9'TO6VOL (D) D ©D D a0 %09€°0 %8VE'R %80T %80T %68S'S 1 Auop 1D vk L I SOGLTLTY6GEE'S  OSTLETIG  %898OTZRO08TL  WAID JO AU ¢
T207 12U (STLEVIRL  00'SLEVOS'EY 000 000 ) CCOPTEG L6€L0'E6 ao §09€°0 %1888 WLYLS 1 Appuo LN vk L 8 60°'L17'996'91 19'6V6'05 SEGOPELOR VL amuaL ¢
2207 12qUIDDdACL (EILEFISL 00T ITLHS 8LEIS6€96 (@) (2] SLEOS'8IL SLE0S'8IT a0 109€°0 L Aquon 1ok 9% CLEIFEEY'SE 69607191 GSCO0VELOS YL AINUAL PAYIPOW €
7207 12quadaQ (S7)LEVIBL  00°0ST'68E'ST 000 000 6 LOBLETL LLL6Y0L a0 %09€0 %0060 T Anpuopy LD 1eakeT PaE o 1TTEETT6'TT 8CCECRE UOSECOPELOS TL woL ¢
T207 AW (EDLEFISL 00'08F0T€'02T  LOBESTZ6ST (22 8 LOS6EGRY  TRTST'999 a0 %09€0 %0050 %1888 %lTT T Ao LD avah-T 11 o PESTSROY POSTSROY UOSECOPELOS VL WIAL PAYIPOW €
7202 12quad2Q (E7)LEVISL  00°996'BELV6E'S  HO'6S9TO6FOL  (22) D ©D ©n an) %09€°0 %0050 %E80T %685° T Appuop LD 4eah-T 11 16 TECPT'LTY'6TES  99TISBOSOT  %OSEEOVELOSTL  WPAID JO AW ¢
T20Z I2GUDAON. (EDIFTVISL  00°0ST'656'HT 000 000 02) CrECTVS CHECTVS an %09€°0 %0050 %S0T %S66°T %206'S 1 Ajpuop LIND Jeah-T 11 € GF'IEE698'6 ET06€'VS 9488007S9808 VL amuaL ¢
7207 19qUAAON (ED)FTHIBL  00°SLI09L'SH TTRLL00SS (2D 07 LUSTTLL TEHER'OL a0 %09€°0 %0050 %TLET pL8'S T Appuop LN Jead-y 11 95 CE9LELELTT LUSKEGTT %8B09ZEOB08'FL UL PAIPON €
7207 PAWARON (SDIFTFIRL  00'STE'00F 1T 000 000 88 6£T9€°19 GET9ETY a0 09€°0 %6ETT 1 Appuopy WO Jeak-1 9¢ GLE8Y0LE 0T 0179079 80979808 1L wRl ¢
T207 PAWDNON (EDIFTFORL 00'0STTILLIT  0TG8E'S0L0T (T2 79 CCCLOEEY TORTSO0EY an %09€°0 WLETT T Apuon LN avah-T e 6L190°¢0¢ 6LT90°€08 %$800TSO808FL WAL PAWIPOI &
T207 PAWINON (EDIFTFIRL 00'TOT'S6LGES'S  €O'BTI'RIEESH (20) ©n D D an 9%09¢°0 %H0TT %HOT'T T Appuopy hite) 114 < POOYLESS TL EYTIEPIEET  %88007SO808PL  WPAID JodUIT ¢
7207 $NBNV  (€2)7LTI8L  00'$TY'€T6'VT 000 000 0 09°6L9'2S 9EVIETS an 9%09€°0 %OTTT %TT'T 1 Appuopy iite) 114 05 T1°600 17901 80'96L9Y %6VETT6LO9S TY amuaL ¢
2207 $BNY  (€2)7LZ98L  00'00TFIT'0S 1018088, (D) 0 £6°550'68 €ECC0'68 a0 %HOV'T T Apuop 114 6 12°0LE919'TT €0°€0€°L0T 966VETT6L09S TF PINUDL PIYIPOI &
2207 WBNY  (€D)ZLTI8L 00 0SL'EKTHT 000 000 6L T6°665°L9 T6°665°L9 a0 %9907 t aeah L1 0s 9T'8TOT6LET G8'SLETS %OPELT6L09S TH wRL ¢
T207 WOV (€D)TLTIBL 00'000'L6FSOT  FTLLIOLOEL (D) e 00°09L7T9¢  €8ICLEE a0 %61T'T 1 WO eafe1 L1 0¢ STOIT6TE TI1T6TE UOHETIGLOIS T WAL PAUIPON ¢
T20T NN (€D)TLTIRL O0'LES'LERGOV'T  TTESHEOLTIE (2D) D ©n ©n a0 %E99'L %eET'T 1 Auon WD vk I 7 €009'7S 16T PLESLTOHOT  %6HETIOLOOS Ty UPRID JO aUrT ¢
7202 S0BNY (€2)89798L  00°05T'60S 9T 000 000 ) 18'81T8¢ TCIITSE ao WHESL %LETT 1 Auop IO vk 11 e €OCOTEVS'L STE0Esy Y66TE06608 VL amnuaL ¢
T20TISNBOY  (€2)89298L  00'0SL'0ES 09 SRLOVGOS'S  (2D) D) 8G'TSLIG 86'7SL'96 aon %908 %€92°7 %E9T'T T Aquop IND JuakT L 9¢ 68086 T07'LT 1961757 PO6TE06608 VL AINUSL PAIPON &
7202 0BV (€2)89798L  00°0SL'GLTST 000 000 01 6L'S0€9¢ 6LS0E9E (53} %0080 WCIVG 6T %98€°T 1 Ayuop IIND ek 9¢ T1LL6'0ST'S 18'116'89 GHGGTE0G608 L wRL ¢
TT0T NNV (€D)89798L  00'0S0'TLI'SL 9 OETIIC  (2D) GOt 05976167 G6'SHPTIT a0 %090 %0050 YT 1 Ao LD Jeak-] € 81616°<6¢ 81616'C6¢ GOLE06G08PL WAL PAIPON ¢
T20T WNBNY  (€TIR9798L 0'GSTBITEO6E 9L ETSTLOTRE  (22) D ©n ©D an %09€0 %0060 LOTT 1 Arpuon WD 8k 1 7 STEEGOILTIOT  00'BOTFIGBT  %PGOTE06608FL — UPAID Jo durT ¢
120z Aeriaqpd 018€DD 000067078 66789957 (@) D ©n D an) %09€°0 %0050 %0867 %0709 T Anpuo LIND w1 11 79 GFPIL'986'S 0T'666'$70° %001 wpaiD Jo durT  p
LIL0GD  00'000°'T6T GT8SH'LE @) 65 0069 00°6L9 an 409€°0 %0050 96092°9 T Appuo LD Jeah-T 11 19 STTEEET SITEEET WAL PO ¥
1207 Aeniqpd LTL09D 00'0L8'€TH 1T 66'690°€9L T (2D) D D D an %09€°0 %0050 %LSSTT %296'S T Appuon LIND Jead-T 1 19 OT'0LL'060'ST 8YLLTELSTT WPID Jo AU ¥
1202 W 1£Z0€D  00°000°00% 86098911 @ aw 00°008 00008 ao H09€°0 %0050 %0TETL 6SL'S 13 Aqiuon LD JeaA- L1 09 89HE9HY 89FEYHY %001 WIRL PAYIPON ¥
1207 WP 1L208D 00°00Z°THT'S. CO0TI6ETT (2D N ©n D a0 %09E0 %8ST'T oLc 1 Aoy LD aeak- 114 09 1€7¢H606 LOOLEVORE %001 wpaID Jo AU §
1207 WP 066508 00°000°€9Z 000 000 02) 97'86¢ 97°86¢ an %09E0 %eLET T Appuop LD 4vah-T 114 09 YT 6E6TT YTOE6TTL %001 omuaL ¥
1207 WIBIN 06650E 00°SLY'STZ'ZT 0077185 @ D (@) N an 9%09¢°0 %6ST'T %6517 T Anpuop LD 4vah-T 11 ] LOTLT VY6 SETOLGEE'S  %00T ApAD Jo U §

1207 WIIN LLGSOE 00°000'99€ 000 000 Al 081z T 06 TZE T an %0950 %sT1T T Appuop LN deahT 114 09 COVRELY COVRELY %001 wia),

1207 WIBIN LL6SNE 00°000°04T 99°HOTFT @ 00 0000 $ 00008 $ (1D %09€°0 §086TT %SL8T T Appuop LD aeakg 114 9 98167607 LEEEH00T %001 QUL PAIPOW

1207 WIEW  LL6SNE 00°0S6T65'T  § TEBSTOLI'T § (2D ©n ©n ©n (5o} %09€°0 E8YTI T Apuop LD ekt RRES 09 PL909TITOT CLP6T99SCTS %001 upaI) jo dury

ara QNN (TIUROWY  (LTHPID JO  (9TWPIID (ST) @DMed  (€DMEId  (@DRd ADuISEN ©)ded (8)30011 © (©) @) xopur 2dAL (€) doureg (@uereg snar, ueld yudwikeq dnosn
anss| 100d wrepy e B (spuow ur)  PIMPaYs  PANPAYdS  FupIAdg 24 218 a1ey 1s202)u orey 321Ul yuow  Aduanbaxg 3$2I23U1 (Sypuow ul)  UBOT WOAH edpung u1 [ood JO
SaW wnurxen d1qereay JIqereAy  wadL MeId  AyIuow Anpuo  Appuoy  Supiazag Is233u] sumopry $5010 1959y 1980y oreY WOIH 28V WOIH SAW WOIH 28eiudding
WOIH o Sumrewsy  jusnbasqng Tentug aFeaony swmayry sso1 poSoM s8eIoay ey P3-Seeven
28esony PporySiam 55015 o8esoay  apewrxoxddy  paryBom XN PoBIIM
PporySIom srewxoiddy 23eroAy PporySIom syewnxorddy  oSesany srewxosddy
srewrxoiddy powSom  orewrxoxddy PorSIom
srewrxoiddy arewrxoxddy

q 3qryxq

(1)s19ssy Isnif, 9 ysSnoiyy 3 dnoro oy Suipropu) suonedpnied ayj pue SWOTH Y3 JO SOISLINDEILY) PIWINSSY

V 3qryxg payepdn

E-1


http:1,915,000.00
http:395,603.78
http:5,350.00
http:5,350.00
http:683,663.34
http:683,663.34
http:87,302,800.00
http:5,951,897.98
http:48,458,416.35
http:38,993,271.79
http:635,000.00
http:5,021.13
http:5,021.13
http:121,920.97
http:121,920.97
http:29,752,500.00
http:2,489,557.91
http:20,022,866.93
http:16,924,159.40
http:690,000.00
http:513,046.67
http:466,415.98
http:822,375.00
http:8,022.16
http:1,370.00
http:1,370.00
http:335,171.69
http:335,171.69
http:70,908,650.00
http:7,882,837.68
http:43,614,268.03
http:34,713,819.42
http:43,504,975.00
http:93,146.53
http:93,073.97
http:16,968,217.09
http:46,841.96
http:84,121,925.00
http:9,639,563.78
http:168,503.75
http:168,503.75
http:35,633,413.73
http:148,212.64
http:25,389,250.00
http:72,378.07
http:70,697.77
http:11,921,331.21
http:35,428.77
http:220,320,480.00
http:15,921,538.07
http:689,395.07
http:666,152.81
http:430,755.21
http:430,755.21
http:8,390,738,966.00
http:704,901,659.04
http:5,329,627,279.65
http:9,661,571.30
http:43,504,975.00
http:93,146.53
http:93,073.97
http:16,968,217.09
http:50,949.61
http:84,121,925.00
http:9,639,563.78
http:168,503.75
http:168,503.75
http:35,633,413.73
http:161,209.69
http:25,389,250.00
http:72,378.07
http:70,697.77
http:11,921,331.21
http:38,535.58
http:220,320,480.00
http:15,921,538.07
http:689,395.07
http:666,152.81
http:468,528.94
http:468,528.94
http:8,390,738,966.00
http:704,901,659.04
http:5,329,627,143.31
http:10,508,812.66
http:24,959,250.00
http:54,153.43
http:54,153.43
http:9,869,336.49
http:54,390.13
http:45,760,675.00
http:5,300,778.22
http:77,228.17
http:76,854.32
http:22,737,376.33
http:119,348.17
http:21,400,325.00
http:61,362.39
http:61,362.39
http:10,570,483.19
http:64,062.10
http:147,761,180.00
http:10,705,389.20
http:433,975.55
http:430,528.61
http:505,061.79
http:505,061.79
http:5,539,795,191.00
http:453,368,128.63
http:3,671,553,749.94
http:13,314,311.43
http:24,923,625.00
http:52,675.60
http:51,944.36
http:10,641,005.11
http:46,796.08
http:50,114,100.00
http:7,880,871.01
http:89,055.33
http:89,055.33
http:21,614,370.21
http:107,303.03
http:24,243,150.00
http:67,599.92
http:67,599.92
http:13,191,028.26
http:51,375.89
http:108,497,000.00
http:13,070,177.24
http:362,760.00
http:357,568.55
http:329,216.25
http:329,216.25
http:4,469,837,887.00
http:311,703,453.21
http:2,961,526,600.43
http:16,491,753.74
http:16,509,250.00
http:38,248.81
http:38,244.52
http:7,543,165.63
http:48,303.15
http:60,530,750.00
http:8,509,497.85
http:96,752.98
http:96,752.98
http:27,201,580.89
http:242,135.61
http:15,279,750.00
http:36,305.79
http:36,305.79
http:8,250,977.11
http:68,311.81
http:78,171,050.00
http:8,944,239.86
http:231,926.50
http:211,445.99
http:395,519.48
http:395,519.48
http:3,993,148,259.00
http:382,052,513.56
http:2,611,710,939.25
http:18,914,208.00
http:8,202,500.00
http:256,684.99
http:5,986,764.49
http:5,025,999.10
http:191,000.00
http:37,458.29
http:13,331.15
http:13,331.15
http:21,423,870.00
http:1,765,069.99
http:15,090,770.10
http:12,573,277.88
http:400,000.00
http:116,860.98
http:44,634.68
http:44,634.68
http:8,142,200.00
http:1,239,120.05
http:4,909,452.31
http:3,864,576.07
http:265,000.00
http:124,939.24
http:124,939.24
http:12,215,475.00
http:584,252.00
http:9,446,272.07
http:8,339,702.35
http:366,000.00
http:1,321.30
http:1,321.30
http:47,384.03
http:47,384.03
http:270,000.00
http:14,104.66
http:203,291.86
http:160,433.87
http:22,592,950.00
http:1,179,258.92
http:16,212,606.14
http:13,566,294.73

STOT J2quId(L LZZHOA 00'6L1'L8L'99T S6LOS6TIET (2D 65 SSLIOT98 T8 OTHEV8 ao %09€°0 %0050 188LOL %01T°T %01TT T Apuon LD e24-1 87 €CTLLHO'L €CTLLIOL %001 WAL PAYIPOW 9
€207 PquAdAA LZTHOA 00F60'G8L'C6Y'L 9T LLLGE0'0SL (2D (G5} D D ao %090 %0060 UEIGOT WTTT WTTT UETLC 1 Apuopy LND 1okt it 87 00F0SE0OL'E  THOO8'CCLLT %001 A2 Jo BUIT 9
STOT PAWIIA  E6EENA 00'STE ST LY 000 000 00 €9726T91  €97T6TIT aon %090 %0050 e T %HSH'T WS %E96° T Ajuop WD wakT 11 €1 66'SL6'00L'L, 99'48Y'S6T %001 amnuaL 9
STOZ AW E6EENA 00'STS'LSL'GE 000 000 89 CYVPE90T  PEIBL'SOT an %09€°0 %0080 %y %S %S T %6509 T Ao WD wakT 1 ot 8CVOT'LIE'L, 700022 %001 wpL 9
STOZ PAUADAA €66ENA 00'00T'GET'TST  SRILE'SET'0T (20 ©) GSVOLLEE  GTO8Y'OEE aon %0980 %0080 %SG TT %LEST %LEST %HO'9 1 Aquon WD JuakT 1 v 90°€61'861'97 <6'69%°009 %001 2INUSL PAIPON 9
STOT 1PQUADAA C6EENA 00°6T9T8ETIL €T0S0'066'ST (22 s OU'880'G6L  GB'THR0SL a0 %090 %0050 %0¥6'TT %SHST %eHST %9409 [ Ao LD Jrakep iEE) ¥l 8ST08'HE0'T 8CTO8FE0'T %001 WAL PAYIPON 9
STOT DQUADAA €6EENA 00'LES'LIVST6Y  STTLI'OR0'96S  (22) ©n ©n ©n [Sia) %09€°0 %0050 %LOLTT %0EE'T %OEET WHES'S ! Aquon LIND avaf-1 RHE] B STLOY'080°9E'T  TOLEHOVLL %001 uparp jo aurt 9
$TOT PQUIDAON  SREENA 00'CLO'STLTE 000 000 L9 TEVTORIT  EW9P'LIT a0 %0950 %00<°0 %PSLTT %LLET WLLET %T60'9 T Aoy LD avad-T 11 a3 SLOSEETLY £8°69€6LT %001 weL 9
STOZ PAUDNON  SREENA  00'STE E8R'SH 000 000 02) TYLLTOST  TVLLI'OST an %09€°0 %0050 %068 TT %SOV'T %E9r'T %BL6'S T Appuop LD 4vah-T 1 €1 YTTI9R6Y'L LO'LOS'SST %001 Qmual 9
STOZ 1PQUPNON  SREENA 00'0SG'SGH'SET  09WOTTLIBT (22 (02) 9E06ETIE  90TITTIE an %09€°0 %0050 %L TT %eEST %eEST %LYOY 1 Appuop LD Jeah-T 11 €1 STTLORLT SHRYV'L9S %001 2INUAL PAIPON 9
STOZ 1PQUANON  88EENA 00'STI'C09'6ST  €LESELOS'ST (2D v OTFOE'IL  68LSS0TL a0 %09€°0 %0050 %296'TT %L0ST %€10°9 T Ao LIND Jead-T 1 <t 02°ZL8'€90'T 02TLEEI0T  %00T WAL PAYIPON 9
STOT 1PQUIDAON  88EENA 00'LLTEHLEILY  06'PLOTEEC9S (2D ©n ©n ©n [$5a} %09€°0 %0050 %OPLTL %09€'T %0L8'S s Ao LD AEaA- RRE] o1 OLLLETLTORE' T TEPICLSTRL %001 upar) jo durp 9
STOZ 19AWANON FBYGINA 00'SLLTTLTT 000 000 07) 05 T€8'67 081867 a0 %09E0 %000 %2091 %1 UEOTT %LLY'C T Auony LD 8241 it 1 9S0CTER'E <6 0167¢ %001 omual 9
$TOT PAWDNON  FERONA  00'0SLPLT'L 000 000 6¢ 98TST0F 0LILTE an %0960 %600<°0 %8ECTT %EVET UEVET %IEE' T Anpuopy LD 4uah-T 114 91 8T'869°061°¢ CrTTLVE %001 w9
ST0T PQWINON  PBROWA  00°00T'€LLVT GOVIEERY'E (2D 0 06'9¢2'LY 06'9€2°LY an 9%09¢°0 960050 %B1SS TT %YTT %OV %BOVL'S T Anpuop LN avahT 11 0z GLVBE'OLE'S LTTETS %001 2INUAL PAYIPOW 9
STOT PQUANON. FBRONC  00'STSZ€9'TE €6669'S0L'E (TD) 8y GSITSECT 98 €T0TTT an %0950 %0050 %4685 TT %L6ET LT %06'S T Appuop LN avakT 114 fd 10°688°471 10°688'421 %001 WIdL PP 9
STOT PQWASON. FERONC  00'I80'ISTHOT' T GHZOELIS'COL (22) D D D a0 %09€0 %0050 %ESETT %98T°T %982 %88L'S 1 Appuo LD aeakt fd 19°086THIH9S  PSTOOLLTT %001 upaI) Jo QU 9
ST0Z 1WA TBSONA  00'SLE'CEL'S 000 000 0 890691 64Tz 91 [ta) %09€°0 %0050 %LE 0L UBL0T %BI0T ULISS 1 Aqpuopy LD Jeak-T 0¢ €TOTEET BCBI0'6L %001 amuaL 9
€T0Z PqUIADAA TSSGINA 00'SLT'EH0'S €EL6TOTTT (@D ©0 POTHOPT FOTHOPL ao %09€°0 %0050 %19¢01 BILET WILET uTLES 1 Auop WD vk 54 765966 T 19°'L10°%T %001 2INUDL PAIPON 9
$TOZ QWA T8SGNA  00'0SL'B6E'L. 000 000 ort 69'8LT0T 69'8LT0T ao %09€°0 %0050 %1801 %E0LT %E0LT %E0TS 1 Ajuop IO awakT 1 @ TURETITTT 0795792 %001 w9
ST0Z 12U TSSONA  00'0$5'9LE'9T 8ERETRT  (2D) 1z SGOOEETT  SGODEETT ao %09€°0 %0050 %ETTTL %6Y0'T %6Y0'T %08S°S T Ao IIND JuRAT L1 1 LL020'91€ LLOZ0'9TE %001 WL PAYIPON. 9
STOZ 12U T8SGNA  00'EHO'BE0'ET0'T  €T98TTSIH (20 D ©D D a0 %09€°0 %0080 %022 TT %LOT'T %LOT'T %809° T Ao IND JwakT L @ LEGOSTOT'LLY  SR'SECTONT %001 WpAID JO DU 9
STOT JPGUIDAON LSO 00°SLT'EOT'L Wz @ 02 FOTHO'0L HOTHY'0L [$5a] %09€°0 %0080 FLLOT %LES'T WLEST %YEE'S L Aquon LIND avaf-1 RHE] €€ 96T98'THS'T SL8S6'91 %00L QUNUDL PIYIPOW 9
STOT DWANON LGN 00'SLE'CEL'8 000 000 02) 8906691 6yTTH o1 a0 %09€0 %000 %BIEE 0T %8861 %8861 L8V T Apuopy LD aeah-T it 1€ €TC6TEET CLOSEBT %001 amual, 9
STOT IPAUPNON  GLEGNA  00'0SL'B6E 'L 000 000 ot 68LT0T 6'8LT0z an %09€0 %0050 %ILYOT %IELT %OELT %OET'S T Ao LD 4vaA-T 11 @ TUSETITTT a3 adnad %001 weL 9
STOZ PAUDNON  GLESGNA  00°0$E'90H97 LET99'S6LT  (2D) w SPIZETIT  SPIZSTIT an %09€°0 %0050 %ESLTT %657 %6STT %6SL'S 1 Anpuop LD 4eah-T 11 14 SPPLO'TOT PRI %001 WAL PAYIPON 9
STOZ 1PAWANON  GLSGNA  00'BTG'E0ZT66  LBGOLVOS'TS (22 (G5} ©D N an %09€°0 %0050 %BHTTTT %70 %ET0T TS’ T Ajpuop LN Jeah-T 11 9z GOOSO'GLE'0LY  SOBSETIOT %001 wpaID Jo U 9
STOT 19AOPO STZINA. 00°000°'868'7 000 000 61t VL899 PL'S89' a0 %09€0 %0050 %T0LTT %TryT %THY'T %8Y6'S T Appuop LN Jead-y 11 Jal BI'SLE'BLS 1078401 %001 weL 9
20T 124OPO. BITTNA 00'0L'0TZ9 000 000 07) 9LTT6 01'000'6 ao %0950 %0050 WLYETT %09T°T %092 UEL'S T Aoy LN ek 6 TUTHUCITT Sr88TLL %001 amual 9
$T07 PAOPO  §YTZWA 00'006'898 € TUTZ00VET (2D L9 SLLOVEST GO THOTHT an %09€°0 %00<°0 WOLLTT %88Y'T %88YT L6’ T Anpuopy LN avah-T 81 €OETTYTT 012927 %00T wiaL, PAYIPOW 9
$Z07 PAOPO  BYTZWA  00'0STE8Y'ST 167660267 (2D ©02) LO89¥'SY LOBIY'SY an 9%09¢°0 %600<°0 %06T°TT %we1TT %T1TT %IL'S T Appuopy LN 4vah-T 114 w SL'€00'929'9 €1°T61'99% %001 2INUAL PAYIPOW 9
ST07 OO SOTZNA 00'FEH'88ST06  6SVST'E86'301  (22) ©D D ©n an 9%09€°0 %0050 %8S T wELTT WELTT USLL'S T Appuop LN aeahT 11 4 BUVBRCTIOLEE  TLBITOTETT %001 upaID Jo 2UIT 9
€20z AIN[ LL06ND  00°000°TS6 667681557 @ 02 00°00€'T 00°00€'T an %0050 %888 7T %8TH'T %8TY'T %LEC'S T Appuop 114 3 6£99€°91T 989099 USEGRIOSHSR'S  PINUAL PAYIPON O
€207 A0 L0610 00°000°0L% 000 000 06 89'85L 89°85L a2 %0050 %e08°T1 %eT1'T %eTl'T %0€9° 1 Appuopy WO Jeak-T 43 1682961 £0°066'£91 USECRIISHEE S 9
€207 A L2060 00'000TIS'T 08'8¢1'1Z @ et BU8T6'C S009° a7 %609€°0 %0050 %W6rTL LT LT %296° T Apuopy WD 8241 214 43 YETITLHE PeTITLYE UCEOBTISHER'S WAL PAYIPON 9
€207 AINf LL06ND  00'EST'TO8'89 0TITTTL (@) ©D ©n D aon %09€°0 %0050 %02€°TT %80T %80TT UTILS T Ao WD wak-T 1 43 66'8Y'ST8'6T LE0SO'9BLTT  USEGRTOSHS'S  UPAID JO AW 9
$T0Z GOV LLSGINA. 00°0SL'610' G8sT'ezT PrO9z'0zt 00 00°00L'Y 00°00LY az %09€°0 %0080 %6LLOT %z’ %zT1T %EY'S T QU WD 1wk 11 < GSSLIT6 LLVBLY %001 2INUDL PAIPON &
ST0Z 12AOVO LISGNA 00°000°068'T 98°698TET @) Is 108’y 1108y a0 %09€°0 %0050 %606 %LIT'T %LITT LLL'S 1 Ao LD Jead-y 1 6¢ 96'878'9 968789 %001 WAL PAYIPON &
STOZ 12GOPO LISGNA 00°008'STL'8Y TVE66'666'C (2D D ©n ©n a0 %09€°0 %0080 %8BLOG %816 %8IGT %ETH'S T Ao LD Jead-y 1 9 86'S81I8T'ST LITZ6'89% %001 AR Jo BUIT ¢
STOT 12GOPO 69TZNA 00'SL8'090°¢ 000 000 (2] 8L'890'C 8L'890'¢ [Sta) %09€°0 %0050 YLITET UTEY'T WTEY'T %0¥6'S T Ao LD amaA- RHE] €< GF THLISOET TL6ITY %001 amual, ¢
€207 24OPO GOTZINA. 00°00€°66¢ L OT'H95°99L (@) 07) €o0PrTt €00pyTT [44) %09E0 %00<°0 %698 €T %0567 %0eeT %850°9 T Arpuopy LD avah-T 11 1€ LOTIEPOT'E 9SHE6TT %001 aINUAL PAPON ¢
$207 PAOPO  GTZNA 00°000°TL8'€ 000 000 L9 SE6ISTL SGOI8'TT an %09€°0 %0050 %97$TT %ESTT %ETT %BEL'C T Anpuop LD 4vaA-T 114 < 99'870°LE6'T 9T'8TETT %001 weL ¢
ST07 AOPO  GTZNA  00'0SS'6ZL LT 8POST'80'T  (20) I ccToL'sy Y700 Ty an %09€°0 %0050 %6T6TT %SHET %SHET %OVE'S T Appuop LN 4vah-T 11 Ve 86'S61'L9 86'S6T'L9 %001 WAL PP ¢
ST0Z 9AOPO  GOTZNA 000SHF09'S96  LE'SOR'SIETY (2D D D (G5} an %09€°0 %0050 %E0EET %0677 %06T'T %I6L'S T Appuop LN Jeahy 11 18 LLVRTVTICE)  T90IE920T  %00T AP Jo ST ¢
€20z Aenue[ 090D 00005269 000 000 ©0) L6€99'T L6€99'L [$5} %09€°0 %0050 %SLLOT %0T0°E %020°€ WHTE'9 s Aqyuon D JeA- RRE] < 9U98HL8T €00ET'T UTHLITOLIOE LY amudL ¢
€207 ArEnuE  €O90ND  00°SLGTEE'SH TROISENS (2D ©07) 9T HL8TL 9T VLETL an %09€°0 %00<°0 %OE6'E YOBET %08ET %688° T Ao LN w2k 114 8 LTVERGTTIT TPLE90T 96TYL8TOL966 Ly SINUDL PIYIPOI &
€207 Aenue[  €090ND  00°000°0F'T 000 000 o GE€0'E 69°€£0°€ an %09€°0 %0050 %eE0'] wTLy'T %TLY'T %BLG'S T Anpuoy LN 4uaA-T 114 o BOTSC6VL POBLE'S %THLITOTI66 LY woL ¢
€207 Aenue[ 090N 00°0SK'€62TL TLOLUSSTET (D) Ve GT'06L'61Z  GT'06L'GTT an 9%609€°0 %0050 BOLEG %ITET %ITET %2z’ T Appuopy LN 4wk 114 9 7678657 TETLRGET %TYLRTOTO66'LY  WHL PIIPOI &
€20z Arenuel  €000ND  00°SOTIIH'SLE'E  COPLE'LTY09Y (22) ©D D ©n an %0950 %0050 %STT'] %I8TT %8 %98L'S T Appuop 114 6 GSOPEGOR060T  VOTLS'666'TT  %ThL8TOTI66'LY  UPD JO DT ¢
Z207 WOBNY 796000 00000'STFT  § 000 $ 000 EEN (V) 90T § b8990T § (1) %095°0 %0050 %6Z86 WOLE'T %BOLE'T %EVY'S T Appuop 114 2 SEIIETEY  § SCCCHCTy § EBGTHTOPRLL amuar ¢
ara JPQUIN  (BIRUROWY  (LDWPD JO  (9DUPAID (1) GDMEA  (EDMEIG (2D IDWBTEN (0D (©)ded (8)1001d  (L)uidiew ©) ©) @) 2dAL (€) ddureg (@urreg Isnar, ueg Juowheq dnosn
anssy 1004 wrey aurp JOSUF]  (SYUOW UY)  PANPAYPS  PINPIYPS  SUDIAIDG 294 dIN ey 21ey 18209)u] ssox) ey ysaxquy  yuow  Aduanbaxg 1$2I9)U] (SYuOW uUY)  UBOT WOAH [edourg ur jood Jo
SAW wnwxeR SIqUIEAY  JIqENTAY WOl mEIQ  ATUOW Anpuo  Anpuo  Supmias  aSeioay 3sau2uL sumaypt 28e1ony 5015 e s WOIH 28V WOTH SAW WOAH  28wjuadiag
WOIH o Suewoy  juenbasqns  [enmur oSeioay  powSm  owndyT ss035 powso  sSeasay 3wy 2Beaany
28esony powSioy  arewnxosddy  ssoin o8esony  oyewrxoxddy  parySopm XN PparySiom
PoISIaM apewnxosddy oBeiony  paySiom sewrxoiddy  aSeraay srewnxosddy
srewnxosddy poBy  orewpxosddy PporSiom

ewrxoaddy srewnrxosddy

E-2


http:266,787,179.00
http:23,129,507.95
http:861,617.55
http:843,420.82
http:1,047,752.53
http:1,047,752.53
http:7,695,789,094.00
http:750,039,777.26
http:3,764,036,504.60
http:17,755,860.42
http:47,825,325.00
http:162,922.63
http:162,922.63
http:7,700,975.99
http:195,484.66
http:39,757,825.00
http:206,344.43
http:205,786.54
http:7,367,204.58
http:220,005.52
http:151,199,100.00
http:20,235,371.85
http:337,764.59
http:336,486.29
http:26,498,193.06
http:600,469.95
http:161,582,625.00
http:15,996,050.13
http:799,088.10
http:750,841.89
http:1,034,801.58
http:1,034,801.58
http:4,925,447,537.00
http:596,086,172.25
http:1,636,080,607.25
http:17,404,947.02
http:34,715,075.00
http:168,024.32
http:167,466.43
http:6,723,350.75
http:179,369.83
http:45,883,325.00
http:156,177.42
http:156,177.42
http:7,498,612.24
http:188,807.07
http:138,495,950.00
http:18,172,264.60
http:312,390.36
http:311,112.06
http:24,878,072.15
http:567,448.45
http:153,603,125.00
http:15,307,353.73
http:768,304.10
http:720,557.89
http:1,063,572.20
http:1,063,572.20
http:4,713,743,271.00
http:563,332,074.90
http:1,580,272,377.76
http:18,257,364.32
http:11,722,775.00
http:29,851.50
http:29,851.50
http:3,854,508.56
http:32,910.95
http:7,174,750.00
http:40,151.86
http:31,717.02
http:3,190,698.18
http:34,722.15
http:24,773,100.00
http:3,489,314.69
http:47,236.90
http:47,236.90
http:5,876,984.79
http:51,922.72
http:31,632,525.00
http:3,705,699.93
http:123,521.59
http:122,023.86
http:127,855.01
http:127,855.01
http:1,294,231,681.00
http:103,517,302.49
http:564,142,980.61
http:1,271,002.54
http:8,733,375.00
http:16,590.68
http:16,422.49
http:2,353,295.23
http:19,018.58
http:8,043,175.00
http:1,220,297.33
http:14,642.04
http:14,642.04
http:1,596,593.41
http:24,017.61
http:7,398,750.00
http:20,278.69
http:20,278.69
http:2,221,238.12
http:26,256.20
http:26,576,550.00
http:2,826,258.38
http:113,306.95
http:113,306.95
http:316,020.77
http:316,020.77
http:1,013,098,043.00
http:84,152,286.23
http:477,101,569.37
http:2,491,535.83
http:7,163,175.00
http:1,217,712.01
http:10,642.04
http:10,642.04
http:1,542,862.96
http:16,958.75
http:8,733,375.00
http:16,590.68
http:16,422.49
http:2,353,295.23
http:18,350.75
http:7,398,750.00
http:20,278.69
http:20,278.69
http:2,221,238.12
http:22,142.32
http:26,406,550.00
http:2,795,662.37
http:112,521.45
http:112,521.45
http:161,674.45
http:161,674.45
http:992,203,918.00
http:81,804,709.87
http:470,879,030.09
http:2,011,958.05
http:2,898,000.00
http:6,685.74
http:6,685.74
http:578,975.18
http:10,452.01
http:6,210,750.00
http:9,227.16
http:9,000.10
http:1,115,142.12
http:17,288.45
http:34,868,900.00
http:2,340,021.12
http:155,407.75
http:141,942.69
http:224,213.03
http:224,213.03
http:28,483,150.00
http:2,920,994.91
http:65,468.07
http:65,468.07
http:6,626,003.75
http:466,192.43
http:901,588,434.00
http:104,983,154.59
http:337,613,884.78
http:12,926,218.72
http:951,000.00
http:235,159.99
http:1,300.00
http:1,300.00
http:116,366.59
http:66,068.65
http:470,000.00
http:196,289.15
http:167,990.03
http:1,812,000.00
http:21,158.80
http:5,928.18
http:5,650.05
http:347,262.54
http:347,262.54
http:68,891,183.00
http:7,212,271.20
http:29,825,848.99
http:22,786,650.37
http:2,019,750.00
http:123,288.19
http:120,260.14
http:4,700.00
http:4,700.00
http:92,175.59
http:4,784.77
http:1,890,000.00
http:132,869.86
http:4,501.11
http:4,501.11
http:6,528.96
http:6,528.96
http:48,715,800.00
http:3,999,998.42
http:25,281,185.98
http:468,921.17
http:3,060,875.00
http:5,068.78
http:5,068.78
http:1,365,741.49
http:6,119.72
http:7,399,300.00
http:766,564.10
http:12,440.03
http:12,440.03
http:3,164,311.67
http:22,934.56
http:3,571,000.00
http:11,819.95
http:11,819.95
http:1,957,028.66
http:12,328.16
http:17,729,550.00
http:1,089,150.48
http:45,761.53
http:41,002.24
http:67,195.98
http:67,195.98
http:965,604,450.00
http:62,315,805.87
http:635,624,244.77
http:2,026,510.62
http:692,500.00
http:1,663.97
http:1,663.97
http:187,486.16
http:2,130.03
http:45,331,975.00
http:8,434,810.82
http:72,874.26
http:72,874.26
http:16,229,834.27
http:106,374.41
http:1,440,000.00
http:3,033.69
http:3,033.69
http:749,551.08
http:5,978.64
http:72,293,450.00
http:13,158,170.71
http:219,790.19
http:219,790.19
http:259,872.92
http:259,872.92
http:3,575,416,165.00
http:460,627,874.65
http:2,090,869,349.59
http:11,999,871.04
http:1,415,000.00
http:2,066.84
http:2,066.84
http:634,316.88
http:425,455.55

‘9707 ‘T Arenigay jo se ueld juowied yons 10J SN
IDAH paie[o1 oyi Surdropun suonedonied oy 03 paje2r SWOHIH 218l o[qeisnipe a3 01 a[qeaordde syjuswnoop ueo] WDOHH PUt BJNULIOJ 9)BI }S9I2)UT
oy} uo paseq o[qrssod $aILT 1S2IIUT WNWIXEW 1)) JO 98eIoAL pajySrom o) st de) 218y 1S9I9ju] SWNJIT SSOID 98eIoAy paiySiox 2ewrxorddy ayf,

9707 ‘T Arenigayg jo se ueld juowAed yons
10J SN INDAH pate[a o) Surdppopun suonedonie oyl 01 paje[al SWOAH 21el o[qeisnipe o) 01 o[qedijdde sjuownoop ueo] WOHH PUe B[NWIOj dJe 159
-I9JUT o) UO Pase( 9[qIssod Sa1BT 1S2I2IUT 1S9MO[ 1) JO dTEIAE PAIYSIoM 91} ST JOOT] 218y 1S9I9IU] SWNJIT SSOID) 95kIoAy paiydop arewrxorddy oy

'0707 ‘T Areniqa, jo se ueld juawied yons 10j SGIN WDIH Aq PayORq 21BdYNId) WNUNE[J BN SIUUID 10 SN NDTH Pa1e[21 oyl Suldjiopun suon
-edonIied o) 01 paje[aI SWOHIH 2181 o[qeisnipe o) JO SUISIew sSOI8 o) JO 9SeIoAL PaySiom o) ST UISIEIN SSOID) 98BIoAY Pajysrox orewrxorddy ayL,

¢

'0z0z ‘T A1enigay jo se ueld juowked yons 10J SN INDAH AQ PaxOrq 21BOYNIDD WNUNE[] DB SIUUID 10 SN WDHH PaIe[al o) SulApiopun
suonedionied a1 01 paje[al SWOHIH 23 JO S21el 1S2I2)Ul SSOI3 oY) JO 98BIDAE PAYSIoM O} ST 918y 1$2IU] SSOID 2FeIoAY pajysion reuwnxorddy oy,

'9707 YOIEN JO ABp 1sI1J oY) ST 91eT SNDIAH 218l o[qeisnipe o) 10J YIUON 1959y 918y IXON 95eIoAy paysdon arewrxoiddy om) 1ey) sy
-1ugrs 1, Jo Anuo ue ‘oidwexo 10] WOIH 916l a[qeisnipe yoea 03 o[qeddde syuawndop ueo] WOFH PUE B[NWIOJ 2)BI 1S2IUT 1) Iopun $32saI WOTH
9Jel 9[qEISNIPE YOBD JO 918l 1$2I0IUl 9} [HUN SYIUOW JO JOqUINU 2FEISAE PIIYSIoM ) ST JIUOIN 1959y 21y IXON 93BIoAy pajysdon 2rewrxoiddy oyfg,

"INDIH 2181 2[qeisnipe yoea 03 o[qedrdde sjuswnoop ueo] WOIH PUE B[NWIOJ
9Jel 1S2I21Ul 2U) Jopun s19sa1 IWDHH 2181 2[qeisnipe oea Jo 2)el 1s21ojul 2 Jey) ‘A[qiuow Jo Ajjenuue 1oyloym ‘pourad e st Aouonbaig 19soy 218y oy,

‘9707 ‘T Arenigay jo se ueld juowded yons 10J S INDAH A] PaxOB( 21BOYNIOD WNUNE[] BN SIUULD) 10 SHIN WDHH Pate[ol
o) suldpropun suonedonied o2yl 01 paje[2l SWOIH 241 JO 988 o8eIoAt pajysom 2} ST (S{iuow ur) 298y WDHH 28eIoAy paiysop 2ewrxoiddy oyl

‘9707 ‘T Arenigay jo se ueld juowked yons J0J S INDAH AQ PaxOR( 21BOYNIOD WNUNE[] BN
QruuID JO SN INDHAH Poie[el o3 Suldropun suonedonied 23 jo sjunowe [edound Surpuelsino o) jJo wns 2y st oouefeq [edould SN INDIH 2YL

"$198SY 1SNIL, 9 YSnoIyl § dnorn oyl 01 papnuo A[Uo 2Ie saNLINDAS 9 ysnory ¥ dnoin oy ‘Tosomoy fJood juead[ar o) jo
9%00T 10 st v Nqiyxyg parepd] sy ur UMoys UOHEBWIOJUL 9], '9z0Z ‘T A1eniqay jo se ueld juawded yons 105 SN WOHH A( PIXOBR] 21EdYNIS) WNUNE[]
QBN 21UUID JO SN INDHH Paie[o o) Suidpopun suonedionied 2y jo syjunowe [edpund Surpueisino 2yl uo paseq paiysiom a1e v Iqiyxy parepdn
sy ur papraoxd saSeroae pajySiom [[V s1assy isnil, § pue | dnoin oy Surdropun suonedonied o) 03 paje[al SWOHH oY) pue suonedonied paje[ar
o) ‘SIIN INDTH 211 SurpIeSar Uoneuojur uo paseq st 1] '9z0z ‘T ATeniqa jo se tosuodg a3 Aq papraoid st v jquyxyg parepdn siy) ur uonewIojur a1,

©)

®

(D)

©

©

62

©

@

(D

000 000 ©2) a0 214 8¢

@) 0z [$ta) 21 €

@) ©2) ao ITd 14

Leeog'sTTs (@) ©n an 114 €

000 000 89 (422} RRES 54

1
1
1
1
1
1

000 000 $ ©2) 1)

RRES €

678991 § (20 o) 1) UL8ET 98¢ 1 RHES Jid 9€°9

9

ara Jquiny  (gTIunowy (. (sT) (FDMEIG  (€DMEIA (ZDP2d  (TDUIBIEW  (01)22d (©)ded (8)1001d  (L)uidiew ©) (©) @) xapur 2dAx, (€) soueieg (@)urreg Jsnay, uelg Juswikeq dnoip
anssy 100d wrep (SUoW Ur)  PIMPIYDS  PIMPIYdS  SURIAIS 234 dIW ey ssoxp  ojey1sasdul oW Aouanbaxg 352000 (SYIUOW UY)  UBOT WDAH edpug ur [ood Jo
SEW wnunxe WV uap MEIQ  ATpUOW AnpuoW  Anpuo  Supmsss  aSvaoay 1saa23u1 28eaony sso10 wsoy 1950w ey WOIH 28V WOIH SHW WDAH  aSeuadisg
WOEH Surewsy  juenbasans  enmul aSeioay  pawSom  ownar powSpyn  aSesay sy 25eaany
28eaony powBy  sewnxoxddy  ssoxn a8vaoay  arewnxorddy  pawSom XN paBmn
porSiom apewrxoaddy sferory  powSIm spewxoaddy  aSeraay arewrxorddy

ayewpxoiddy pawson  awwixorddy pawSom
srewrxoaddy arewrxorddy

E-3


http:185,000.00
http:71,085.51
http:1,592.44
http:722,000.00
http:143,537.30
http:14,070.00
http:13,370.98
http:2,182.55
http:2,182.55
http:1,552,825.00
http:294,153.11
http:2,000.00
http:2,000.00
http:465,078.85
http:33,015.83
http:99,247,740.00
http:8,228,563.37
http:45,003,266.82
http:1,732,674.67
http:35,145,750.00
http:124,379.83
http:123,976.46
http:13,170,142.29
http:150,855.29
http:57,303,825.00
http:121,535.65
http:121,535.65
http:18,355,904.18
http:150,891.71
http:124,373,025.00
http:16,682,956.35
http:232,057.63
http:225,718.58
http:35,499,536.36
http:493,277.85

"UISIEIN 99, SUIDIAIOG oY) 0] UONIPPE UT 99, SUIDIAISG A[JIUOIN JB[j € 9ARY 10U Op SINDAH 9SoUL (T7)

‘Airodord o) ur 2InUD) JIOY) JOJ SMEIP A[YIUOW 2A19D2I 0] Y31 € 2aey sue[d JuowAed 21nual payIpow JO 2INUD) 10[3S Oym SIomoriog (07)
"SMEIP Pa[NPaYDs A[JIUOW JO SULI) MEIP 9ABY 10U Op SNDHH 259U, (61)

‘INDHH yoea 01 10adsar Yna syjunowry wre) wnwixely a[qesrdde oy Jo wns oy, (]7)

“Aue Jr ‘siredar JO (SJUSWISSISSE JO SJUDI PUNOI3 ‘ODUBINSUT PIBZEY ‘SIXE) Sk Uons) sasreyd Airodoid
‘Aue J1 ‘90 BUIDIAIIG A[UIUON 2} JOJ SIPISE 1S 9PN[OUL JOU S0P NPAID JO dUIT B[IBAY U], ‘SIWDHAH Paie[ad 1123 Jo saal o) Suunp sueld juowied
JIPaID JO 2UIT PUE 2INURJ, PAYIPON ‘WL, PAYIPOIA 9} IOPUN SIOMOIIO( 01 J[(B[IEAE JIPAID JO SDUI| 9} JO 21e32133E o)) SI NPAID JO 2UIT 2[(B[IeAY YL, (L1)

‘Aue J1 ‘siredal JO (SJUDWISSISSE JO SJUDI PUNOIZ ‘DOUBINSUI PIBEZEBY ‘SOXE) Sk yons) sadieyd Arodoid ‘Aue J1 ‘9o Suroralog
ATUIUOTN O3 JOJ SOPISE 10 9PNOUT 10U S0P NPaID JO dUTT J[e[leAy [enIu] oy [, "‘porad JuswasIngsip Jiuow aAjam] 1s11y o3 Sunnp sueld juowAied ypoaI)
JO 2UIT PUE 2INUAY, PAYIPON ‘WL, PAYIPOIN ) I9PUN SISMOIIO( O] J[(B[TBAE JIPAID JO SUI] 1)) JO 21e82188% o1 S1 AP2ID JO UIT S[(e[IeAY [BOIUT UL, (91)

'9z07 ‘T A1eniga Jo se
SMEI(] PA[NPaYdSs A[IUOIN 2a10021 [[1a Ueld Judowded Wio) payjIpow JO WD) B M JOMOIIO] B DIUM JOAO SIIUOW JO Joquinu 1) sjuasaidor wiio) merp
Sururewos oy, "ue[d Juawied yons 10j SN WOHIH Aq PasOBq 218D WnUNe[J SB 21UUlD) 10 SN INDHH pale[2l oy suldropun suonedonied ay)
01 PajelaI SWOHH 24l JO SWId) MEIP SUTUTEWDI dY) JO dSBIOAEL PAAYSIOM U3 ST (SYIUOW UT) WID], MBI(] SUIUTBWDY 28BIoAY Pajysiop ewrxorddy ayg, (¢1)

"porrad JUDWISINGSIP JIUOW dA[OM] ISITj o) JoiJe sueld Juow
-Aed jo sod£) U190 JOPUN YIUOW USAIS € UT SIomolIoq 01 o[qeAed s jey) Junowe A[(puows 21832133 oY) ST MBI PA[NPaYDS A[JIuolN Juanbasqng 2y, (31)

“porrod JuswosINGSIP IUOW dA[OM] 1811 o3 Sunmnp sueld
juowded jo sodA) UTelId JOPUN IUOW UDAIS B Ul SIoMO0IIOq 01 o[qeAed ST 18yl Junowe A[iuowl 21e82138¢ 9} ST MEI(J Pa[NPayds A[IUON [emIu] YL, (£T)

"UISIR]N 994 SUIOIAIDG o) O) UONIPPE Ul SI PUE 2Jel 1S910ul INDHH
2] Ul papn[dUrl JOU ST 3S00 3UIAIDS U] JO JUNOWE [[NJ Y3 JI Jonss] oyl 03 o[qeded 99] SUIDIAIOS ATJIUOW 21ES2I33E oY) ST 99 SUIOIAIDG A[IUON 92U, (ZT)

den a1y
1S9IIU] QWNJIT SSOID) 2FLIVAY PaIySIoN 2rewxoiddy pue JOO[] 218y 1S9I2)U] QWNIJIT SSOID) 8.IoAY PAYSIoN otewixoiddy ‘UISIEN Sso1n) 98eIoAy
Pa1ySop 2rewirxorddy ‘91ey 159191U] SSOID 28EIAY PAAIySop 2ewirxorddy J0j suwnjod 2yl Ul UMOUS S91BI U3 UT papn[dul SI UISIEN 29,1 SUIDIAIOS
a8eIoAy paiysSion anewixorddy oy, ‘Aue Ji ‘0o Juade uonedpnied € pue %900 JO d1el [enuuUE o) 18 Ajuriens SN INDHH A( PasOB( 21BDHIID) Wnu
-ne[d BN 21UUlD) JO SN INDHH U1 1O OB o1uulD) Aq pasdreyd 294 Ajuerens oyl sopnjoul UISIelN 99, SUIDIAIDS O], "SISO SUIDIAIDS SJONSS] ) JOAOD
01 Jonss[ o) 01 a[qeded uonesuadwod SUIAIDS U] JO JUNOWE 2 (AUE JI ‘99 SUIDIAIIS ATJIUO 93 YA JOUI030)) Sjuasaidar UISIE[N 99, SUIDIAIDS
AU '9z0Z ‘T Arenigo jo se ue[d juowded yons 10J SN IWDHH Aq Pa3Oe(q 21EDYNIDD WNUNE[] B SIUULD 10 SN NDIH Pa1e[ad 91 SulL[Iopun suon
-edonied oyl 01 pajeI SWOHH 24l JO SUISIBN 99 SUIDIAIDG 2] JO 9SEIOAE PaIySIom o) SI UISIEN 99, SUIIAIOS 28EIoAY paiydox aewrxorddy oyl (11)

NDHIH YoED UO sonidde 1Byl (JIA,) wniwaid aoueInsur o8es11ow Ajuows o) ST 99,1 JIIN 92U, "20UeINsul 98E3110W

VH. 30§ pasIeyd st 990 dIIN 2YL '9z07 ‘T Areniga jo se ue[d juawded yons 105 SGIN IWOHH Aq Pa3de( 218d1NI2) WNUNE[J SE STUULD JO SN IWDHH
parela1 o) SurAropun suoneddnied oU) 01 pale[al SIWDHH 2l JO 99,1 JIIN 2} JO 2SEIoAE PaIysiom a1 ST 99 JIIN 28.IoAy paiysiox ewrxorddy oyl (1)

E-4



Jquawayddng siqy ur  SUOUDJIONAD] a¢], — SIASSy Isni], ¢, 2o ‘Apuedyrudis sdeyrod ‘Qroqe umoys sageiose pajysom ajewrxoidde
SY1 WO IJIP [[IM S19ssY 1sni], 9 ysnonp ¥ dnoin o) suidpopun suonedonied ay1 01 pajeal SWOIH U3 JO AUBW JO SWLID) MEIP SUIUIBWI PUE SUISIEN
29,1 BUIIAISG ‘S99, JIIN ‘SdBd 2181 1S2I91UT SWINDJI] $SOIS ‘SIOO[J 2B 1S2I2IUT dWNDJI] SSOIS ‘SUISIEW $SOI3 ‘S9IBI 1S2IIUT SSOIS ‘$988 WDHH [BNIOE 2y,

[00d wnuned (€7)

"umeIp A0y 1e SWOEH 2o 01 Pale[d1 IPAID JO SUIT Y, (7)

E-5



M GinnieMae

$288,999,860

Government National
Mortgage Association

GINNIE MAE®

Guaranteed HECM MBS REMIC
Pass-Through Securities
and MX Securities
Ginnie Mae REMIC Trust 2026-HO07

OFFERING CIRCULAR SUPPLEMENT
February 23, 2026

Citigroup
Roberts & Ryan Investments Inc.




