
PWLB Loans
Ref Amount Coupon Type Taken on Maturity date Years to Interest Int

maturity Payments Dates
478473 4,518,858.00 8.125% Maturity 20-Nov-96 8-Aug-26 6.86 183,578.61 8/2 and 8/8
480813 5,000,000.00 5.875% Maturity 7-Apr-98 2-Feb-24 4.34 146,875.00 2/2 and 2/8
480831 3,500,000.00 5.625% Maturity 14-Apr-98 2-Feb-25 5.34 98,437.50 2/2 and 2/8
481374 1,326,000.00 4.875% Maturity 23-Sep-98 2-Feb-26 6.34 32,321.25 2/2 and 2/8
481375 3,012,572.00 4.875% Maturity 23-Sep-98 8-Feb-26 6.36 73,431.44 8/2 and 8/8
481376 2,430,320.91 4.875% Maturity 23-Sep-98 8-Feb-28 8.36 59,239.07 8/2 and 8/8
481489 1,506,286.00 4.875% Maturity 28-Sep-98 8-Feb-29 9.36 36,715.72 8/2 and 8/8
483208 4,518,858.00 4.875% Maturity 28-Oct-99 8-Feb-25 5.36 110,147.16 8/2 and 8/8
484691 651,391.87 4.875% Maturity 10-Nov-00 8-Feb-21 1.36 15,877.68 8/2 and 8/8
485682 271,541.94 4.875% Maturity 14-Aug-01 8-Feb-22 2.36 6,618.83 8/2 and 8/8
485683 8,000,000.00 4.875% Maturity 14-Aug-01 2-Feb-22 2.34 195,000.00 2/2 and 2/8
485705 7,000,000.00 4.875% Maturity 14-Aug-01 2-Feb-23 3.34 170,625.00 2/2 and 2/8
486930 3,765,715.00 4.750% Maturity 22-Aug-02 2-Feb-23 3.34 89,435.73 2/2 and 2/8
489428 5,000,000.00 4.550% Maturity 2-Dec-04 2-Feb-32 12.34 113,750.00 2/2 and 2/8
490997 8,000,000.00 3.900% Maturity 11-Jan-06 2-Feb-52 32.34 156,000.00 2/2 and 2/8
490998 7,000,000.00 3.900% Maturity 11-Jan-06 2-Feb-53 33.35 136,500.00 2/2 and 2/8
490999 5,000,000.00 3.900% Maturity 11-Jan-06 2-Feb-54 34.34 97,500.00 2/2 and 2/8
491239 5,000,000.00 3.700% Maturity 23-Jan-06 2-Aug-49 29.84 92,500.00 2/2 and 2/8
491623 7,457,000.00 4.250% Maturity 19-May-06 2-Feb-55 35.34 158,461.25 2/2 and 2/8
491666 6,000,000.00 4.450% Maturity 23-May-06 2-Aug-26 6.84 133,500.00 2/2 and 2/8
492065 5,000,000.00 4.200% Maturity 31-Aug-06 2-Feb-52 32.34 105,000.00 2/2 and 2/8
492188 5,000,000.00 4.100% Maturity 27-Sep-06 2-Feb-47 27.34 102,500.00 2/2 and 2/8
492200 5,000,000.00 4.050% Maturity 28-Sep-06 2-Aug-52 32.84 101,250.00 2/2 and 2/8
492391 6,000,000.00 4.050% Maturity 3-Nov-06 2-Feb-52 32.34 121,500.00 2/2 and 2/8
492392 4,000,000.00 4.050% Maturity 3-Nov-06 2-Feb-52 32.34 81,000.00 2/2 and 2/8
492393 5,000,000.00 4.100% Maturity 3-Nov-06 2-Feb-42 22.34 102,500.00 2/2 and 2/8
492669 8,000,000.00 4.250% Maturity 15-Jan-07 2-Feb-56 36.34 170,000.00 2/2 and 2/8
492670 5,000,000.00 4.250% Maturity 15-Jan-07 2-Feb-55 35.34 106,250.00 2/2 and 2/8
493749 2,000,000.00 4.500% Maturity 20-Aug-07 2-Feb-53 33.35 45,000.00 2/2 and 2/8
493829 3,000,000.00 4.450% Maturity 23-Aug-07 2-Feb-54 34.34 66,750.00 2/2 and 2/8
493928 2,000,000.00 4.500% Maturity 13-Sep-07 2-Aug-53 33.84 45,000.00 2/2 and 2/8
494805 5,000,000.00 4.470% Maturity 10-Sep-08 2-Aug-43 23.84 111,750.00 2/2 and 2/8
499266 5,000,000.00 2.940% Maturity 21-Dec-11 2-Aug-20 0.84 73,500.00 2/2 and 2/8
499267 5,000,000.00 3.960% Maturity 21-Dec-11 2-Aug-32 12.84 99,000.00 2/2 and 2/8
499352 5,000,000.00 3.860% Maturity 7-Feb-12 2-Aug-29 9.84 96,500.00 2/2 and 2/8
503047 9,441,425.90 3.900% Annuity 20-May-14 30-Apr-42 11.29 184,107.81 30/4 and 30/10
503069 1,328,471.65 3.960% Annuity 23-May-14 30-Apr-42 11.29 26,303.74 30/4 and 30/10
503090 3,487,858.02 3.990% Annuity 5-Jun-14 30-Apr-42 11.29 69,582.77 30/4 and 30/10
503683 5,280,100.92 2.640% Annuity 29-Jan-15 30-Apr-42 11.29 69,697.33 30/4 and 30/10
504183 7,495,725.13 3.380% Annuity 12-Jun-15 30-Apr-42 11.29 126,677.75 30/4 and 30/10
504266 10,375,097.87 3.350% Annuity 23-Jul-15 30-Apr-42 11.29 173,782.89 30/4 and 30/10
504421 7,536,866.11 3.030% Annuity 21-Oct-15 30-Apr-42 11.29 114,183.52 30/4 and 30/10
504483 7,458,642.56 3.090% Annuity 24-Nov-15 30-Apr-42 11.29 115,236.03 30/4 and 30/10
504615 6,716,431.25 2.880% Annuity 28-Jan-16 30-Apr-42 11.29 96,716.61 30/4 and 30/10
504715 5,000,000.00 2.360% Maturity 16-Feb-16 2-Aug-27 7.84 59,000.00 2/2 and 2/8
504716 5,000,000.00 2.620% Maturity 16-Feb-16 2-Aug-30 10.84 65,500.00 2/2 and 2/8
504726 5,000,000.00 2.550% Maturity 18-Feb-16 2-Aug-28 8.84 63,750.00 2/2 and 2/8
504727 5,000,000.00 2.910% Maturity 18-Feb-16 2-Aug-33 13.84 72,750.00 2/2 and 2/8
540740 9,686,318.66 2.670% Annuity 23-Feb-16 30-Apr-42 11.29 129,312.35 30/4 and 30/10
504776 5,000,000.00 2.970% Maturity 8-Mar-16 2-Aug-34 14.84 74,250.00 2/2 and 2/8
504777 5,000,000.00 3.010% Maturity 8-Mar-16 2-Aug-35 15.84 75,250.00 2/2 and 2/8
504916 9,921,067.53 2.860% Annuity 25-Apr-16 30-Apr-42 11.29 141,871.27 30/4 and 30/10
504988 8,004,888.23 2.700% Annuity 1-Jun-16 30-Apr-42 11.29 108,065.99 30/4 and 30/10
505131 8,340,315.42 2.510% Annuity 22-Jun-16 30-Apr-42 11.29 104,670.96 30/4 and 30/10
505700 6,405,278.21 2.630% Annuity 3-Feb-17 30-Apr-42 11.29 84,229.41 30/4 and 30/10
505895 91,919.73 2.400% Annuity 21-Mar-17 30-Apr-42 11.29 1,103.04 30/4 and 30/10
506031 4,145,799.05 0.870% Annuity 28-Apr-17 31-Mar-20 0.25 18,034.23 31/3 and 30/9
506450 5,000,000.00 2.720% Maturity 5-Oct-17 2-Aug-36 16.84 68,000.00 2/2 and 2/8
506451 5,000,000.00 2.740% Maturity 5-Oct-17 2-Aug-37 17.84 68,500.00 2/2 and 2/8
506452 10,000,000.00 2.780% Maturity 5-Oct-17 2-Aug-44 24.84 139,000.00 2/2 and 2/8
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PWLB Loans
Ref Amount Coupon Type Taken on Maturity date Years to Interest Int

507176 5,000,000.00 2.570% Maturity 29-Mar-18 2-Aug-38 18.84 64,250.00 2/2 and 2/8
507177 5,000,000.00 2.570% Maturity 29-Mar-18 2-Aug-39 19.84 64,250.00 2/2 and 2/8
507178 10,000,000.00 2.560% Maturity 29-Mar-18 2-Feb-46 26.34 128,000.00 2/2 and 2/8
507616 5,000,000.00 2.540% Maturity 26-Jul-18 2-Aug-46 26.84 63,500.00 2/2 and 2/8
507617 5,000,000.00 2.500% Maturity 26-Jul-18 2-Aug-49 29.84 62,500.00 2/2 and 2/8
507618 10,000,000.00 2.530% Maturity 26-Jul-18 2-Aug-47 27.84 126,500.00 2/2 and 2/8
507624 10,000,000.00 2.510% Maturity 27-Jul-18 2-Aug-48 28.84 125,500.00 2/2 and 2/8
507625 10,000,000.00 2.480% Maturity 27-Jul-18 2-Aug-50 30.84 124,000.00 2/2 and 2/8
508210 10,000,000.00 2.440% Maturity 13-Dec-18 2-Aug-56 36.84 122,000.00 2/2 and 2/8
508211 5,000,000.00 2.540% Maturity 13-Dec-18 2-Aug-40 20.84 63,500.00 2/2 and 2/8
508212 5,000,000.00 2.460% Maturity 13-Dec-18 2-Aug-55 35.84 61,500.00 2/2 and 2/8
509152 10,000,000.00 2.340% Maturity 11-Apr-19 2-Aug-59 39.84 117,000.00 2/2 and 2/8

17.96 17
19.34 19

Total PWLB 404,674,749.96 3.413%

LOBO Loans
Ref Amount Coupon Final Maturity Lender Next break WAM WAFM

5856 10,000,000.00 4.650% 10-Feb-54 FMS WM 12-Feb-20 0.37 34.37
5857 20,000,000.00 4.650% 12-Feb-54 FMS WM 12-May-21 1.62 34.37
5858 10,000,000.00 4.290% 15-Dec-54 FMS WM 15-Dec-19 0.21 35.21
5860 10,000,000.00 4.440% 19-Apr-66 Commerzbank 18-Apr-20 0.55 46.55

0.87
Total LOBOS 50,000,000.00 4.536%

Overall total 454,674,749.96 3.537% 12.46

454,674,749.96 3.537%

12.46 Years
16.43 Years

Average maturity:
Weighted ave maturity:

Weighted ave maturity:

TOTAL Weighted ave maturity:
TOTAL Weighted ave final maturity:


